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sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

ASSETS

Current Statement Date

Assets

2

Nonadmitted
Assets

3
Net Admitted
Assets
(Cols. 1-2)

4

December 31,
Prior Year Net
Admitted Assets

37,528,459

37,528,459

31,928,331

1,380,180
............. 513,299

6,567,065
............. 403,176

1,380,180
............. 342,227

6,567,065
................ 4,786

10,377,487
................ 4,786

137,038,040

136,468,578

117,105,525

1. BONnds ...
2, Stocks
21 Preferredstocks ...
2.2 CommON StOCKS ......... ...
3. Mortgage loans on real estate:
31 Firstliens ...
3.2 Otherthanfirstliens ...
4. Real estate:
4.1  Properties occupied by the company (less §............... 0
ENCUMDBIaANCES) ...
42  Properties held for the production of income (less §............... 0
ENCUMDBIANCES) ...
4.3 Properties held for sale (less §............... 0 encumbrances) ...........
5. Cash ($......81,051,379), cash equivalents (§............... 0) and short-term
investments (3.......4,556,246) ...
6. Contract loans (including §............... 0 premiumnotes) ........................
7. Derivatives ...
8. Otherinvested @ssets ...
9. Receivables for securities ......................
10.  Aggregate write-ins for invested assets ................................
11, Subtotals, cash and invested assets (Lines 1t0 10) ............................
12.  Title plants less §............... 0 charged off (for Title insurers only) .............
13.  Investmentincome due andaccrued ...
14, Premiums and considerations:
14.1  Uncollected premiums and agents' balances in the course of
CONBCHION ...
14.2  Deferred premiums, agents' balances and installments booked
but deferred and not yet due (including §............... 0 earned but
unbilled premiums) ...
14.3  Accrued retrospective premiums .........................
15.  Reinsurance:
15.1  Amounts recoverable fromreinsurers ...
15.2  Funds held by or deposited with reinsured companies ................
15.3  Other amounts receivable under reinsurance contracts ...............
16.  Amounts receivable relating to uninsured plans .................................
17.1  Current federal and foreign income tax recoverable and interest thereon ...
17.2  Netdeferred taxasset ........................
18.  Guaranty funds receivable or on deposit ........................
19.  Electronic data processing equipment and software ...........................
20.  Furniture and equipment, including health care delivery assets
[ T— )
21.  Netadjustments in assets and liabilities due to foreign exchange rates .....
22.  Receivables from parent, subsidiaries and affiliates ...........................
23.  Health care ($.......6,567,065) and other amounts receivable .................
24, Aggregate write-ins for other than invested assets ..............................
25.  Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 111024) ........................cccoooil
26.  From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNTS ...
27. Total (Lines25and 26) .......................coo
DETAILS OF WRITE-INS
1001,
1002,
1008, o
1098. Summary of remaining write-ins for Line 10 from overflow page ..............
1099. TOTALS (Lines 1001 through 1003 plus 1098) (Line 10 above) ..............
2401, DEPOSIES ... ..oooee e
2402. Acquired MembershipValue ...........................
2403. Long Term Investment Fair Value Adjustment ...................................
2498. Summary of remaining write-ins for Line 24 from overflow page ..............
2499. TOTALS (Lines 2401 through 2403 plus 2498) (Line 24 above) ..............




sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total

1. Claims unpaid (less §............... Oreinsurance ceded) ... 15271058 ... .. 75,271,058 .... 50,035,367
2. Accrued medical incentive pool and bonus amounts ........................ccc 2,140,243 ... 2,140,243 ...... 2,034,407
3. Unpaid claims adjustment Xpenses .....................cooooiiiiiie e 287,000(................ | 287,000]........ 287,000
4. Aggregate health policy reserves ... e e
5. Aggregate life policy reserves ... e e
6. Property/casualty unearned premium reServe ................coooooivioiiii e
7. Aggregate health claimreserves ...................c.ooooiii e L e e
8. Premiums received inadvance .................oooooo e L [
9. General expenses due or accrued ....................ooooooiiiiiiiiei 1,573,589 ... | 1,573,589 ...... 4,326,093
10.1  Current federal and foreign income tax payable and interest thereon (including §............... 0

on realized gains (I0SSES)) ..........oooioiiiii e e 409,756
10.2  Netdeferred tax liability ...
1. Ceded reinsurance premiums payable ... e
12. Amounts withheld or retained for the account of others ... e
13. Remittances and items not allocated ......................cocoo e e
14. Borrowed money (including $............... 0 current) and interest thereon §............. 0

(including §............... O CUMeNt) .
15. Amounts due to parent, subsidiaries and affiliates ... e
16. Derivatives ... e
17. Payable for securities ... e
18. Funds held under reinsurance treaties with ($............... 0 authorized reinsurers and

B 0 unauthorized reiNSUrers) ... | L
19. Reinsurance in unauthorized companies ......................occoooo e L
20. Net adjustments in assets and liabilities due to foreign exchangerates .......................... [ Lo
21. Liability for amounts held under uninsured plans ............................oocoo e
22. Aggregate write-ins for other liabilities (including $............... Ocurrent) ...
23. Total liabilities (LINeS 110 22) ... L. 719271890) ... 79,271,890 .... 57,092,623
24. Aggregate write-ins for special surplus funds ......................... ] XXX .o ] XXX oo
25. Common capital Stock ... XXX .. ... XXX .o 44700(.......... 44,700
26. Preferred capital Stock ......................o XXX XXX oo
21. Gross paid in and contributed surplus .......................... ] XXX XXX 251,363 ]........ 251,363
28. SUMPIUS NOES ... XXX XXX oo
29. Aggregate write-ins for other than special surplus funds .................................... ] XXX XXX oo
30. Unassigned funds (SUFPIUS) ... XXX ... XXX 56,900,622 | .... 59,716,839
31. Less treasury stock, at cost:

M 0 shares common (value included in Line 25 §.............. 0) XXX .o ] XXX oo

32 0 shares preferred (value included in Line 26 §............... 0) XXX ] XXX
32. Total capital and surplus (Lines 24 to 30 minus Line 31) .......................oo | XXX ... XXX .. 57,196,685 |.... 60,012,902
33. Total Liabilities, capital and surplus (Lines23and 32) ............................................. ... XXX ... XXX ...136,468,575|...117,105,525
DETAILS OF WRITE-INS
220, e e
2202, e e
22003, e
2298. Summary of remaining write-ins for Line 22 fromoverflowpage .......................o | e
2299. TOTALS (Lines 2201 through 2203 plus 2298) (Line 22 above) ........................oooo o | [
- I B XXX .| XXX oo
2402, XXX ... XXX oo
2403, XXX ... XXX o
2498.  Summary of remaining write-ins for Line 24 from overflowpage ...................................|..... XXX ... XXX oo
2499. TOTALS (Lines 2401 through 2403 plus 2498) (Line 24 above) ....................................| ... XXX ... XXX oo
2001, XXX .| XXX o
2002, XXX ... XXX o
20003, XXX .| XXX o
2998. Summary of remaining write-ins for Line 29 from overflowpage .............................. ] XXX ..o ] XXX oo
2999. TOTALS (Lines 2901 through 2903 plus 2998) (Line 29 above) ...................................|..... XXX ... ... XXX oo




sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

STATEMENT OF REVENUE AND EXPENSES

Prior Year
Prior Year Ended
Current Year To Date To Date December 31
1 2 3 4
Uncovered Total Total Total

1. Member Months ... XXX 1,508,183 |.......... 1,101,848 (.......... 2,399,409
2. Net premium income (including $............... 0 non-health premium income) ........................ oo XXX 431,131,145|....... 288,210,719 ....... 660,311,231
3. Change in unearned premium reserves and reserves for rate credits ....................... XXX o [ e
4. Fee-for-service (net of $............... 0 medical €XPenses) ..............cooieiiiii XXX o | [
5. RISKTEVENUE ... . e XXX o | [
6. Aggregate write-ins for other health care related revenues ........................coo | XXX o (7,375,563) | ........ (8,410,243)
7. Aggregate write-ins for other non-health revenues ....................... XXX oo

Total revenues (LINES 210 7) ..o XXX 431,131,145 ....... 280,835,156 | ....... 651,900,988
Hospital and Medical:
9. Hospital/medical benefits ... 286,378,446 | ....... 184,839,516 ....... 423,291,095
10. Other professional ServiCes ..o e 1,296,263 |.......... 1,312,039 .......... 2,950,918
1. Outside referrals ..o e 10,879,464 |.......... 8,973811|........ 18,471,968
12. Emergency room and out-0f-area ... [ 5,900,745|.......... 4,829475(........ 10,233,819
13. Prescription drugs ........ooooii i L 42,589,665 ........ 31,507,822(........ 69,118,357
14. Aggregate write-ins for other hospital and medical .....................oo e [ 129,855 ............ 103,585 ............ 201,320
15. Incentive pool, withhold adjustments and bonus amounts ......................oo 3,716,375 .......... 3,029,546 .......... 6,805,788
16. Subtotal (LiINeS 910 15) ... oo e 350,890,813 ....... 234,595,794 ....... 531,073,265
Less:
17. Net reinsurance reCoVEMes ............oooiiiiiii e L (78,202) [ ............ 399,788
18. Total hospital and medical (Lines 16 minus 17) ... 350,890,813 (....... 234,673,996 | ....... 530,673,477
19. Non-health claims (net) ... L
20. Claims adjustment expenses, including §............... 0 cost containment expenses ................o.| oo | 1,474,237 .......... 1,117,276 (... 2,238,131
21. General administrative XpenSes ..............coooiiii i e 73,194,448 | ........ 38,601,665|........ 99,138,278
22. Increase in reserves for life and accident and health contracts (including $............... 0 increase

inreserves forlife only) ... ... e
23. Total underwriting deductions (Lines 18 through 22) ..................co i 425,559,498 |....... 274,392,937 |....... 632,049,886
24, Net underwriting gain or (loss) (Lines 8 minUS 23) ... XXX oo 5571647 |.......... 6,442,219 (........ 19,851,102
25. Net investmentincome eamed ... | 1,349,064 |............ 922273 |.......... 1,755,015
26. Net realized capital gains (losses) less capital gains tax of §.......... 75154 300,615]........... (79,863) [ .......... (237,871)
27. Net investment gains or (losses) (Lines 25 plus 26) ...............cooiiiiiiiiii [ 1,649,679 (............ 842,410|.......... 1,517,144
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered

F 0) (amount charged off §............... 1)) U B P PO BOTTRPT
29. Aggregate write-ins for other income or expenses ................cocooeiiiiiiiiiii e e 3108]............. 35,366
30. Net income or (loss) after capital gains tax and before all other federal income taxes (Lines 24

Plus 27 plus 28 PIUS 29) ... oo L XXX 7,221,326 .......... 7,287,737 |........ 21,403,612
31. Federal and foreign income taxes incurred ... XXX oo 2,421,596 |.......... 2,524,816 |.......... 7,061,241
32. Net income (loss) (Lines 30 minus 31) ..o [ XXX .| 4,799,730 |.......... 4762,921|........ 14,342,371
DETAILS OF WRITE-INS
0601.  Quality ASSUraNCe FEE ... ..ottt XXX o [ (7,375,563) | ........ (8,410,243)
0802, e XXX o | [
0808, L XXX o | [
0698.  Summary of remaining write-ins for Line 6 from overflow page ....................ocoo [ XXX oo i L
0699. TOTALS (Lines 0601 through 0603 plus 0698) (Line 6 above) ...................ccoocooviiiii |, XXX oo | [ (7,375,563) | ........ (8,410,243)
070, e XXX o | [
0702, o XXX o | [
0708, L XXX o | [
0798.  Summary of remaining write-ins for Line 7 from overflow page ........................ | XXX o
0799. TOTALS (Lines 0701 through 0703 plus 0798) (Line 7.above) ..........ccooviiiiiiiiiiiiiiai [ XXX oo [ L
1401, Hearing/Speech deviCes ..............cooiiiiiiiie e [ 129,855 ............ 103,585 ............ 201,320
TA02, e e L e
1403, e e e e
1498.  Summary of remaining write-ins for Line 14 from overflow page ................ooooo e e L [
1499.  TOTALS (Lines 1401 through 1403 plus 1498) (Line 14 above) ....................ocooooic i | 129,855 ............ 103,585 ............ 201,320
2901, FQHC BONUS ... oo [ [ 3108 ..o 35,366
2002, e e e e
2008, e e e e
2998.  Summary of remaining write-ins for Line 29 from overflow page .................coocoon e L e [
2999. TOTALS (Lines 2901 through 2903 plus 2998) (Line 29 above) ..o L [ 3108]............. 35,366
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sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

STATEMENT OF REVENUE AND EXPENSES (Continued)

1 2 3
Prior Year
Current Year Prior Year Ended
To Date To Date December 31
CAPITAL & SURPLUS ACCOUNT

33. Capital and surplus prior reporting year ... 60,012,902 ......... 50,277,910 ......... 50,277,910
34. Netincome or (loss) from Line 32 ... 4,799,730 1.......... 4,762,921 |......... 14,342,371
35. Change in valuation basis of aggregate policy and claim reServes ....................cooooo oo |
36. Change in net unrealized capital gains (losses) less capital gains tax of $.............0 ... [.......... (870,838)]........ (1,249,907)|............. 170,795
371. Change in net unrealized foreign exchange capital gain or (I0SS) ... | |
38. Change in net deferred income tax ... e e 19,825
39. Change in nonadmitted @ssets ... 469,138(............ (12,867)|............. 202,001
40. Change in unauthorized reinSUraNCe ... | e
41, Change intreasury StOCK ... e e
42, Change in SUMPIUS NOES ... e e
43, Cumulative effect of changes in accounting prinCiples ... | |
44. Capital Changes:

441 Paidin ... |

44.2  Transferred from surplus (Stock Dividend) ....................oooo e e

443  Transferredtosurplus .....................coccc e
45, Surplus adjustments:

451 PaIdin . | L

452  Transferred to capital (Stock Dividend) ...

453  Transferred from capital ... e
46. Dividends to stockholders ... (5,000,000) |.......oiiieii | (5,000,000)
47, Aggregate write-ins for gains or (losses) insurplus ..........................cccoo (2,214,246) | .................... |
48, Net change in capital and surplus (Lines 340 47) ....................cooo (2,816,216)|.......... 3,500,147.......... 9,734,992
49, Capital and surplus end of reporting period (Line 33 plus48) ... 57,196,686 |......... 53,778,057|......... 60,012,902
DETAILS OF WRITE-INS
4701. Correction of 2009 Brror ... (2,214,246) | ..o
702, 0 o | L
4703. Repurchase of Stock ...
4798. Summary of remaining write-ins for Line 47 from overflow page ... e
4799. TOTALS (Lines 4701 through 4703 plus 4798) (Line 47 above) .................................|....... (2,214,246) | .................... |
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sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

CASH FLOW

1 2 3
Current Prior Prior
Year Year Year Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net of reiNSUIraNCe ... ...431,131,145...280,835,156 | ... 660,311,231
2. Net inVestment INCOME .. .. ..o 1,209,080 {........ 843,052|.......... 32,911
3. MISCEIIANEOUS INCOME ... . ....(8,410,243)
4. TOtAl (LINES 110 3) ..o ...432,340,225 | ... 281,678,208 | ...651,933,899
5. Benefit and loss related payments ... ... 325,530,098 |...226,646,037 | ... 513,770,466
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ... [ [
7. Commissions, expenses paid and aggregate write-ins for deductions ... ... 17,421189].... 43,699,393 | ... 102,851,446
8. Dividends paid to policyholders ... L e
9. Federal and foreign income taxes paid (recovered) net of $............... 0 tax on capital gains (10SS€S) ....................... |...... 4,286,686 ...... 6,894,333]...... 9,955,629
10.  Total (LineS 5Hrough 9) ... i ...407,237,973|...277,239,763 | ... 626,577,541
1. Net cash from operations (Line 4 minus Line 10) ... ....25102,252]...... 4,438445|.... 25,356,358
Cash from Investments
12. Proceeds from investments sold, matured or repaid:
120 BONGAS ..o 3,106,988 | ...... 1,904,464 |...... 8,508,296
122 SOCKS ... 2,129,931|........ 213,653]........ 837,284
123 Mortgage loans ... e
124 Realestate ...
12.5  Otherinvested aSSets ... 1,325,069 ...... 2,095,942 ...... 2,928,718
12.6  Net gains or (losses) on cash, cash equivalents and short-term investments ...l
12.7  Miscellaneous proCeeds ...............ccoooiiii i e 405]........ 127,083
12.8  Total investment proceeds (Lines 12110 12.7) ... 6,561,988]...... 4,214,464 |.... 12,401,381
13. Cost of investments acquired (long-term only):
130 BONAS L. 8,626,198 ...... 2,688,492 |.... 21,672,151
132 SHOCKS ... 5,765,977 |........ 940,175|........ 390,664
13.3 0 Mortgage loans ... e
134 RealeState ... [ [ [
13.5  Otherinvested asSets ... 41605, ... 105,000
13.6  Miscellaneous applications ... 49221|........ 682,4091........ 255,722
13.7  Total investments acquired (Lines 13.11013.6) ... ... 14,438,702]...... 4,311,076 |.... 22,423,537
14. Net increase (or decrease) in contract loans and premium notes ... e e
15. Net cash from investments (Line 12.8 minus Lines 13.7and 14) ... .. (7,876,714) | ........ (96,612) |.. (10,022,156)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1  Surplus notes, capital NOtES ... e
16.2  Capital and paid in surplus, less treasury Stock .......................cooo e e
16.3  BOrmrowed fUNAS ... [ [ [
16.4  Net deposits on deposit-type contracts and other insurance liabilities ............................... o
16.5  Dividends to StoCKNOIdErS ... ... o 5,000,000 |.................. . 5,000,000
16.6  Other cash provided (applied) ... 2,065,316]........ 770,1201.... (7,178,615)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6) .......... ...(2,934,684)|........ 770,120|.. (12,178,615)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines15and 17) ......................... ... 14,290,854 | ...... 5,111,953 ... 3,155,587
19. Cash, cash equivalents and short-term investments:
191 Beginning Of YA ... oo ... 71,316,771 .... 68,161,185|.... 68,161,185
19.2  End of period (Line 18 plus Line 19.1) ... oo ... 85,607,625].... 73,273,138 ].... 71,316,772
Note: Supplemental Disclosures of Cash Flow Information for Non-Cash Transactions:
20.0001 | oo e L
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sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

LD

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION

1 Comprehensive (Hospital & Medical) 4 5 6 7 8 9 10
2 3 Federal
Medicare Vision Dental Employees Health Title XVIII Title XIX
Total Individual Group Supplement Only Only Benefit Plan Medicare Medicaid Other

Total Members at end of:
1. PriorYear ..........cooooiiiiii 236,770 .o L L L e e 236,770 (..o
2. FirstQuarter ... 249,577 oo | e e e e e 249577 | ..o
3. SecondQuarter ... 261,869 | ... 261869 |..................
4, ThirdQuarter ... e L e e L L e L e
5. CurrentYear ..o Lo Lo o L L L L e [ [
6. Current Year Member Months ... 1,508,183 ... i e L L L e [ 1,508,183 . ...
Total Member Ambulatory Encounters for Period:
7. Physician ... 652,072 (... [ L e e 652,072 ..............
8. Non-Physician ...............cooocooii 625474 ... L 625474 |..................
9. Total o | 1,277,546 | L e L e L L 1277546 ...
10. Hospital Patient Days Incurred ......................... | 54,071 ..o 54,071 ..................
11. Number of Inpatient Admissions ....................... [................. 16,561 ... 16,561 |..................
12. Health Premiums Written (@) .................oooooo [, 431,523,273 | ..o | e e e L 431,523,273 | ...
13. Life Premiums Direct .............coooiiiiii e [ e e e e e e e
14. Property/Casualty Premiums Written .................. | [ e e e e e e
15. Health Premiums Earned ......................o [ 31131145 | e e L [ e 431,131,145 | ...
16. Property/Casualty Premiums Earned .................. | [ e e e e e e
17. Amount Paid for Provision of Health Care Services ...|........... 325,549,286 | ..o [ L e e [ [ .. 325,549,286 |..................
18. Amount Incurred for Provision of Health Care

SEIVICES e [ 350,890,813 ). ..o L L L L L .. 350,890,813 | ...

(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees §.............. 0.




sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)
Aging Analysis of Unpaid Claims

80

1 2 3 4 5 6 7
Account 1-30 Days 31-60 Days 61-90 Days 91 - 120 days Over 120 Days Total

Individually Listed Claims Unpaid

Rx America Pharmacy ...................................occc o 3,347,935 e 3,347,935
0199999 Individually Listed Claims Unpaid ..................................|............ 3,347,935 e e 3,347,935
0299999 Aggregate Accounts Not Individually Listed - Uncovered ......|.......................o |
0399999 Aggregate Accounts Not Individually Listed - Covered .........|................ 99,016 (. ... L 99,016
0499999 Subtotals ... 3,446,950 (... | 3,446,950
0599999 Unreported claims and Other Claim FESEIVES ... i 71,824,108
0699999 Total AMOUNts WithNeld ...
0799999 Total ClaIMS UNPAIT ... 75,271,058
0899999 Accrued Medical Incentive Pool ANd BONUS AMOUNLS ... .o 2,140,243




sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

60

UNDERWRITING AND INVESTMENT EXHIBIT

ANALYSIS OF CLAIMS UNPAID-PRIOR YEAR-NET OF REINSURANCE

Claims Incurred
in Prior Years
(Columns 1+3)

Estimated Claim
Reserve and
Claim
Liability
Dec.31 of
Prior Year

Line
of
Business
1. Comprehensive (hospital & medical) ....................
2. Medicare Supplement ............................
3. Dentalonly ...
4, Visiononly ...
5. Federal Employees Health Benefits Plan ................
6. Title XVIII - Medicare .............................
7. Title XIX - Medicaid .......................................
8. Otherhealth ...
9. Health subtotal (Lines 1t08) .........................
10. Healthcare receivables (@) ................cccoooviiiiiinnn
1. Othernon-health ...
12. Medical incentive pools and bonus amounts ............
13. Totals ...

AAAAAAAAAAAA 1,694,930

AAAAAAAAAAAA 2,034,407

Claims
Paid Year to Date
1 2
On On
Claims Incurred Claims Incurred
Prior to January 1 During the
of Current Year Year
........... 56,412,586 |......... 265,526,161
AAAAAAAAAAA 56,412,586 |......... 265,526,161
AAAAAAAAAAAA 1,694,930|............ 1,915,609
AAAAAAAAAAA 58,107,516 ......... 267,441,770

Liability
End of
Current Quarter
3 4
On On
Claims Unpaid Claims Incurred
Dec.31 of During the
Prior Year Year
............ 1,618,123 ]........... 73,652,935
AAAAAAAAAAAA 1,618,123 ........... 73,652,935
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 2,140,243
AAAAAAAAAAAA 1,618,123]........... 75,793,178

AAAAAAAAAAA 59,725,639

AAAAAAAAAAA 52,069,774

(a) Excludes §............... 0 loans or advances to providers not yet expensed.




staTemenT as oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

Notes to Financial Statement

HEALTH PLAN OF MICHIGAN, INC.
NAIC Company Code 52563
NOTES TO THE FINANCIAL STATEMENTS JUNE 30, 2010

Note 1-Nature of Business and Summary of Significant Accounting Policies

Statutory Basis of Accounting - The financial statements have been prepared in accordance with
NAIC Accounting Practices and Procedures manual and the statutory accounting principles as
prescribed by the Michigan Office of Financial and Insurance Services. The Company adopted the
NAIC’s Codification of Statutory Accounting Principles on January 1, 2003 at the direction of the
Michigan Office of Financial and Insurance Services. There are no significant differences between
statutory accounting principles prescribed by the NAIC and the State of Michigan accounting
requirements that are applicable to the Company, except for the prescribed practice for SSAP 84
Certain Health Care Receivables and Receivables Under Government Insured Plans. There is no
impact on statutory surplus of the difference in accounting principles prescribed by the NAIC and the
State of Michigan, due to the prescribed practice referenced above.

Note 2 - Accounting Changes and Corrections of Errors

During 2010, the Company discovered errors related to the prior year resulting in a net loss to surplus
of approximately $2,200,000. In accordance with SSAP 3, the correction was recorded as an
adjustment to unassigned surplus. Health Care Receivables and Net Premium were understated by
approximately $2,900,000, and Hospital and Medical Expenses and Claims Unpaid related to HRA
Liability were understated by approximately $5,100,000.

Note 3 - Business Combinations and Goodwill
This Note is not applicable to the Company.
Note 4 - Discontinued Operations
This Note is not applicable to the Company.
Note S - Investments
This Note is not applicable to the Company.
Note 6 - Joint Ventures, Partnerships, and Limited Liability Companies

No change

Note 7 - Investment Income

This Note is not applicable to the Company.
Note 8 - Derivative Instruments

This Note is not applicable to the Company.
Note 9 - Income Taxes

No change

Note 10 - Information Concerning Parent, Subsidiaries, and Affiliates
No change

Note 11 - Debt
No change

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated
Absences, and Other Postretirement Benefit Plans

This Note is not applicable to the Company.
Note 13 - Capital and Surplus, Stockholders’ Dividend Restrictions, and Quasi-Reorganizations
No change

Note 14 - Contingencies
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Notes to Financial Statement

No change
Note 15 - Leases
No change

Note 16 - Information About Financial Instruments with Off-balance-sheet Risk and Financial
Instruments with Concentrations of Credit Risk

This Note is not applicable to the Company.
Note 17 - Sale, Transfer, and Servicing of Financial Assets and Extinguishments of Liabilities
This Note is not applicable to the Company.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of
Partially Insured Plans

This Note is not applicable to the Company.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
This Note is not applicable to the Company.

Note 20 - Other Items
No change

Note 21 - Events Subsequent

This note is not applicable to the Company.

Note 22 - Reinsurance
No change

Note 23 - Retrospectively Rated Contracts and Contracts Subject to Redetermination
This Note is not applicable to the Company.
Note 24 - Change in Incurred Claims and Claim Adjustment Expenses

Reserves for incurred claims and claim adjustment expenses attributable to insured events of prior
years has increased by approximately $2,500,000 as a result of reestimation of unpaid claims and
claim adjustment expenses. This increase/decrease is generally the result of ongoing analysis of
recent loss development trends. Original estimates are increased or decreased as additional
information becomes known regarding individual claims. The balance of the reserve increase,
approximately $5,100,000, is due to the correction of a prior period error as disclosed in note 2,
Accounting Changes and Correction of Errors.

Note 25 - Intercompany Pooling Arrangements

This note is not applicable to the Company.
Note 26 - Structured Settlements

This note is not applicable to the Company.
Note 27 - Health Care Receivables

No change
Note 28 - Participating Policies

This Note is not applicable to the Company.
Note 29 - Premium Deficiency Reserves

This Note is not applicable to the Company.
Note 30 - Anticipated Salvage and Subrogation

No change
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sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as required by the Model Act?
1.2 If yes, has the report been filed with the domiciliary state?

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity?
2.2 Ifyes, date of change:

3. Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y - Part 1 - organizational chart.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?
4.2 If yes, provide the name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased
to exist as a result of the merger or consolidation.

Yes[ ] No[X]
Yes[ ] No[ ] N/A[X]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

1 2 3
Name of Entity NAIC Company Code State of Domicile

5. If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made.

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released.

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
date).

6.4 By what department or departments?

State of Michigan, Office of Financial and Insurance Regulation

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement

filed with Departments?

6.6 Have all of the recommendations within the latest financial examination report been complied with?

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting period?
7.2 If yes, give full information

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

3 Is the company affiliated with one or more banks, thrifts or securities firms?

4 If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the
affiliate's primary federal regulator.]

Yes[ ] No[X] N/A[]

12(31/2008

Yes[ ] No[ ] N/AIX]
Yes[X] No ] N/A[]

Yes[ ] No[X]

Yes[ ] No[X]
Yes[ ] No[X]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0cC 0TS FDIC

7
SEC

. Yes[INo[X] |. Yes[]No[X] |. Yes[]No[X] |. Yes[]No[X]

. Yes[]No[X]

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
If yes, indicate any amounts receivable from parent included in the Page 2 amount:

10.1

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)
If yes, give full and complete information relating thereto:

1.1
1.2
12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13. Amount of real estate and mortgages held in short-term investments:

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?
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sTATEMENT As oF June 30, 2010 or

HE Health Plan of Michigan, Inc.

GENERAL INTERROGATORIES (Continued)

INVESTMENT

14.2 If yes, please complete the following:

14.21
14.22
14.23
14.24
14.25
14.26
14.27

14.28

Mortgages Loanson Real Estate .......................................
AlLOther ...
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal
Lines 142110 14.26) ...
Total Investment in Parent included in Lines 14.21 to 14.26

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this

statement.

16. Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 3, Ill Conducting Examinations, F - Custodial or
Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

16.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1
Name of Custodian(s)

2

Custodian Address

Northern Trust ... .
Bank of America ...
ComericaBank ...

50 South LaSalle Street Chicago, IL 60675 ...........
2600 W. Big Beaver, MO900-150, Troy, Ml 48084 ...
500 Woodward Ave, Detroit, M1 48226 ...................

16.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

Yes[ ] No[X]
Yes[ ] No[ ] N/A[X]

Yes[X] No[ ]

2
Location(s)

Complete Explanation(s)

16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter?

16.4 If yes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2 3 4
Date
Old Custodian New Custodian of Change Reason

16.5 Identify all investment advisors, brokers/dealers or individuals acting on behalf of broker/dealers that have access to the investment accounts,
handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration
Depository Name(s) Address
123286 ... Roble Asset Management .................................. 5700 Corporate Drive, Pittsburgh,PA 15237 ........................
104751 .. Zazove Associates, LLC ... 940 Southwood Blvd, Ste 200, Incline Village, NV 89451 ..........
114949 . Madison Scottsdale ........................... 8777 N. Gainey Center Dr, Ste 200, Scottsdale, AZ 85258 ........
8174 . UBS 89 Kercheval Ave., Grosse Pointe Farms, Ml 48236-3603 .........

17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?

17.2 If no, list exceptions:

Q11.1
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GENERAL INTERROGATORIES

PART 2 - HEALTH
1. Operating Percentages:
11 A8Hlosspercent 81%
1.2 A&H cost containmentpercent 0%
1.3 A&H expense percent excluding cost containment expenses 17%
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reportingdate. ~—§ 0
2.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
2.4 If yes, please provide the balance of the funds administered as of the reporting date. $
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sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date
3

1 2 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Reinsurance Authorized?

Code Number Date Name of Reinsurer Location Ceded (Yes or No)

Accident and Health - Non-affiliates
67105 ... 41-0451140 ...........|..... 09/01/1999 ..... RELIASTARLIFEINSCO ................ . Minneapolis, MN ....................[....... SSUAN ....... |..... Yes[X]No[] .....
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sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
1 2 3 4 5 6 7 8 9
Federal Life and Annuity
Accident and Employees Health Premiums Property/ Total
Active Health Medicare Medicaid Benefits Program and Other Casualty Columns | Deposit-Type
State, Etc. Status Premiums Title XVIII Title XIX Premiums Considerations | Premiums | 2 Through 7 Contracts

1. Alabama (AL) ... N e e e e e
2. Alaska (AK) ... N e e e e e
3. Arizona (AZ) ... N e e e e
4. Arkansas (AR) ..............oo N e e e e
5. California (CA) ............ocooii N e e e e e
6. Colorado (CO) .......oovvveiii, N e e e e e
7. Connecticut (CT) .........ooooeiiinn. N e e e e
8. Delaware (DE) ........................ N e e e e
9. District of Columbia (DC) ............... N e e e e e
10. Florida (FL) ............ccooeiiii, N e e e e e
1. Georgia (GA) ... N e e e e
12. Hawaii (HI) ............ooco, N e e e e e
13. Idaho (ID) .......oooooviii e 1 I P I [ P
14. llinois (IL) .....oovveei e 1 I P I [ P
15. Indiana (IN) ... N e e e e
16. lowa (IA) ... N e e e e e
17. Kansas (KS) ...........occoooiiii. N e e e e e
18. Kentucky (KY) ..., N e e e e e
19. Louisiana (LA) ............cocoiiiiiiit. N e e e e
20. Maine (ME) ..o N e e e e e
21. Maryland (MD) ... N e e e e e
22. Massachusetts (MA) .................... N e e e e
23. Michigan (MI) ..., b CA31,523.273 | [ [ V431523273 (...
24. Minnesota (MN) ........................ N e e e e e
25. Mississippi (MS) ..o N e e e e e
26. Missouri (MO) ... N e e e e
21. Montana (MT) ...l N e e e e
28. Nebraska (NE) .....................ooo. N e e e e e
29. Nevada (NV) ... N e e e e e
30. New Hampshire (NH) ................... N e e e e
31. New Jersey (NJ) ... N e e e e
32. New Mexico (NM) ....................... N e e e e e
33. New York (NY) ..., N e e e e e
34. North Carolina (NC) .................... N e e e e
35. North Dakota (ND) ...................... N e e e e e
36. Ohio (OH) ..o, e 1 I P I [ P
37. Oklahoma (OK) .................oooen. N e e e e e
38. Oregon (OR) .......cocooiiiiiiii N e e e e
39. Pennsylvania (PA) ...................... N e e e e
40. Rhode Island (RI) ....................... N e e e e e
41. South Carolina (SC) .................... N e e e e e
42. South Dakota (SD) ..................... N e e e e e
43. Tennessee (TN) ...t N e e e e
44, Texas (TX) ..o N e e e e e
45. Utah (UT) oo e 1 I P I [ P
46. Vermont (VT) ... N e e e e
47. Virginia (VA) ... N e e e e e
48. Washington (WA) ................o. N e e e e e
49, West Virginia (WV) ..................... N e e e e e
50. Wisconsin (WI) ... N e e e e
51. Wyoming (WY) ... N e e e e
52. American Samoa (AS) .................. N e e e e e
53. Guam (GU) ... N e e e e e
54. Puerto Rico (PR) ........................ N e e e e
55. U.S. Virgin Islands (V1) ................. N e e e e
56. Northern Mariana Islands (MP) ........ N e e e e e
57. Canada (CN) ...............ooooiiinn, N e e e e e
58. Aggregate other alien (OT) ............. XXX
59. Subtotal ... XXX V431523273 | [ 431523273 (...
60. Reporting entity contributions for

Employee Benefit Plans ................ XXX e e e e L
61. Total (Direct Business) ................. @....... o V431523273 | [ 431523273 (...
DETAILS OF WRITE-INS
5801, XXX e L L e e e
5802. XXX e L L e e e
5803, XXX e L e e e e
5898.  Summary of remaining write-ins for

Line 58 from overflow page ............ XXX e e e e e
5899.  TOTALS (Lines 5801 through 5803

plus 5898) (Line 58 above) ............. XXX

(L) Licensed or Chartered - Licensed Insurance Carrier or Domiciled RRG; (R) Registered - Non-domiciled RRGs; (Q) Qualified - Qualified or Accredited Reinsurer; (E) Eligible - Reporting Entities
eligible or approved to write Surplus Lines in the state; (N) None of the above - Not allowed to write business in the state.

(a) Insert the number of L responses except for Canada and Other Alien.
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sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER
MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Caidan Enterprises, Inc. (Federal Employer Identification # 52-2422207)
Organization Governance and Ownership Structure:

Equity Shareholders

Board of Directors

Shareholders at June 30, 2010:

D. Cotton, M.D. 32.4%
S. Cotton 31.6%
J. Cotton 10% - Non Voting Stock
S. Cotton 10% - Non Voting Stock
M. Cotton 10% - Non Voting Stock
T. Lauzon 6%

100%

Caidan Holding Company (MI; Federal Employer Identification # 26-4004578)

Organization Governance and Ownership Structure:

Equity Shareholders

Board of Directors

Shareholders at June 30, 2010: Caidan Enterprises, Inc.  100%

Health Plan of Michigan, Inc. (MI; NAIC # 52563; Federal Employer Identification # 38-3253977)
Organization Governance and Ownership Structure:

Equity Shareholders

Board of Directors

Shareholders at June 30, 2010: Caidan Holding Company 100%

Caidan Management Company, LLC (MI, Federal Employer Identification # 26-4004494)

Organization Governance and Ownership Structure:

Equity Shareholders

Board of Directors

Shareholders at June 30, 2010: Caidan Enterprises, Inc.  100%

Meridian Rx, LLC (MI, Federal Employer Identification # 27-1339224)

Organization Governance and Ownership Structure:

Equity Shareholders

Board of Directors

Shareholders at June 30, 2010: Caidan Enterprises, Inc.  100%

Meridian Health Plan, Inc. (IL, Federal Employer Identification #20-3209671)

Organization Governance and Ownership Structure:

Equity Shareholders

Board of Directors

Shareholders at June 30, 2010: Caidan Holding Company 100%
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sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

SCHEDULE Y - INFORMATION CONCERNING ACTI
MEMBERS OF A HOLDING COMPANY GRO!
PART 1 - ORGANIZATIONAL CHART

Health Management, Inc. (common ownership with Health Plan of Michigan, Inc. majority stockholder)
(Federal Employer Identification # 38-3360283)
Shareholders at June 30, 2010: D. Cotton, M.D. 100%
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sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an

explanation following the interrogatory questions.
RESPONSE

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? No

Explanations:

Medicare Part D Coverage Supp
Document Code: 3
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sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

OVERFLOW PAGE FOR WRITE-INS

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2404, Pre Paid EXPENSES ...........oooooi e 5000(................ 5000 ... 5,182
2497. Summary of remaining write-ins for Line 24 (Lines 2404 through 2496) .....|................ 5000(................ 5000 5,182
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sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prioryear .....................ooo e e
2. Cost of acquired
2.1 Actual cost at time of acquisition ........................ e
2.2 Additional investment made after acquisition ... [
3. Current year change inencumbrances ........................eco——— e
4. Totalgain(loss)ondisposals ........................... . m B 2 B B B |
5. Deduct amounts received on disposals ........................ N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
6.  Total foreign exchange change in book/adjustedcarryingvdi |l W @ B W B | .|
7. Deduct current year's other than temporary impairment reCegrmeca————————h oo |
8. Deduct current year's depreciation ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ... | [
10.  Deduct total nonadmitted amounts .......................o e
11.  Statement value at end of current period (Line 9 minus Line 10) ...
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year To Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........................oof oo
2. Cost of acquired:
2.1 Actual cost at time of acquisition ........................ e
2.2 Additional investment made after acquisition ........................ e [
3. Capitalized deferred interestand other ...
4. Accrual of diSCOUNt ...
5. Unrealized valuation increase (decrease) ...................coooooiiiiiiiii e
6. Totalgain(loss)ondisposals ..................................l e
7. Deductamounts receivedondisposals .................... M B Q8 R B K |
8. Deduct amortization of premium and mortgage interest poin N N E ...................................................................
9.  Total foreign exchange change in book value/recorded invel ® = 0 & 8
10.  Deduct current year's other than temporary impairment recognized ..................ccccooiiiiiiiiiiiiiii i [
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines1+2+3+4+5+
B-7-8+9-10) ...
12, Total valuation allowance ... e
13, Subtotal (Line 11 plus LiNe 12) ...
14.  Deduct total nonadmitted amounts .........................o e
15.  Statement value at end of current period (Line 13 minus Line 14) ...............................ooooo
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prioryear ... 1,787,190 |.......... 4,509,647
2. Cost of acquired:
2.1 Actual cost at time of acquisition .......................... 41605(............. 105,000
2.2 Additional investment made after acquisition ... [
3. Capitalized deferred interestand other ... e
4. Accrual of diSCOUNt ...
5. Unrealized valuation increase (decrease) ..................ccoooioiiiiiiiiiiii e (185,363)|............. 101,261
6.  Total gain (I0SS) ON diSPOSAIS ............ccoooi i 122115 ..
7. Deduct amounts received on dispoSals ... 1,325,069 .......... 2,928,718
8. Deduct amortization of premium and depreciation ......................... e
9.  Total foreign exchange change in book/adjusted carrying value .......................c | e
10.  Deduct current year's other than temporary impairment recognized ..............................cooo
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-10) ..................[............. 440478|.......... 1,787,190
12. Deduct total nonadmitted amounts .........................o e
13.  Statement value at end of current period (Line 11 minus Line 12) ... 440478|.......... 1,787,190
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prioryear ................................... | 32,979,599 ......... 19,906,422
2. Cost of bonds and stocks acquired ... 14,392,175|......... 22,062,805
3. Accrual Of diSCOUNt ... o 55527 |............. 111,447
4, Unrealized valuation increase (decrease) .................ccoooviiiiiiiiiiii e (680,553)(............. 325,257
5. Total gain (10SS) 0N diSPOSAIS .............cooiiii i 253654 ............. 84,576
6. Deduct consideration for bonds and stocks disposed of ..........................coo 5,236,919 (.......... 9,345,574
7. Deduct amortization of premium ... (29,212) | ... 165,334
8. Total foreign exchange change in book/adjusted carrying value .......................... i |
9. Deduct current year's other than temporary impairment recognized ....................ooo L [
10. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9) .....................|........ 41,792,695(......... 32,979,599
1. Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Line 10 minus Line 11) ... | 41,792,695|......... 32,979,599




sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

Z0ISO

During the Current Quarter fo
1

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

r all Bonds and Preferred Stock by Rating Class

2 3 4 5 6 7 8
Book/Adjusted Book/Adjusted | Book/Adjusted | Book/Adjusted | Book/Adjusted
Carrying Value Acquisitions Dispositions Non-Trading Carrying Value | Carrying Value | Carrying Value | Carrying Value
Beginning of | During Current | During Current | Activity During End of End of End of December 31

Current Quarter Quarter Quarter Current Quarter | First Quarter | Second Quarter | Third Quarter Prior Year
BONDS
1. Class1(a) ... 40,831,397{........ 9,613,230|........ 8,855,245|........... 128,057 |....... 40,831,397 ... AT17A439 | 39,778,864
2. Class2(a) ... 406,995| ... (1,649)]........... 406,995|........... 405346 | ... 408,625
3. Class 3 (@) -..ovvvvoooeeee e e e
4. Class 4 (@) ..o e e
5. Class 5 () ...oovvvoooee e e e
6. Class 6 (@) ..o
7. TotalBonds ..o | 41,238,392|........ 9,613,230]........ 8,855245|........... 126,408]....... 41,238,392]....... 42122785 ... | 40,187,489
PREFERRED STOCK
8. Class 1 ... 6,537 .. (B18) o 6,222 ...
9. Class2 ... | L e L e e
10. Class 3 .. | L e L e e e
1. Classd ... | L L e e e
12. Class b ... | L e L e e e
13. Class 6 ... e
14. Total Preferred Stock ... 6,537 | ..o B9 6,222 | ..o
15. Total Bonds & Preferred Stock ..................................|....... 41,238,392|........ 9,619,767|........ 8,855,245|........... 126,093 |....... 41,238,392|....... 42129007 |.....................|..... 40,187,489

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......4,556,246; NAIC 2
T 0;NAIC 3§............... 0;NAIC4S...... 0;NAIC5S......... 0;NAIC6S......... 0
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SCHEDULE DA - PART 1
Short - Term Investments
1 2 3 4 5
Book/Adjusted Paid for Accrued
Carrying Actual Interest Collected Interest
Value Par Value Cost Year To Date Year To Date
9199999. Totals ... 4,556,246 |....... XXX 4592541|.............. 2157 |
SCHEDULE DA - Verification
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 of prioryear .................|......... 11,584,032|............. 208,726
2. Cost of short-term investments acquired .....................................|........ 10,907,917 (......... 22,448,112
3. Accrual of discount ... 1,658|................. 128
4. Unrealized valuation increase (decrease) ..................cooooooo |
5. Total gain (loss) on disposals ...
6. Deduct consideration received on disposals ......................... | 17,937,361 |......... 11,072,934
7. Deduct amortization of premium ...
8. Total foreign exchange change in book/adjusted carrying value .........|.................... |
9. Deduct current year's other than temporary impairment recognized ... |.....................o |

10. Book/adjusted carrying value at end of current period (Lines 1 +2 +
3+445-6-T+8-9) ... | 4,556,246 |......... 11,584,032
1. Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Line 10 minus Line 11) .......|.......... 4556,246......... 11,584,032

QsSI103




sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

SI04  Schedule DB - Part A Verification .................cccooiiiiiiiiinns,
SI04  Schedule DB - Part B Verification .................ccccoviiiiiiiiinns,
SI05 ScheduleDBPartCSection1 ...........ccvviiiiiiiiiii e
SI06 ScheduleDBPartCSection2 ............c..oiiiiiiiiii iy
SI07  Schedule DB - Verification ...............cciiiiiiiiii i
SI08  Schedule E - Verification (Cash Equivalents) ............................

QS104, S105, S106, S107, SI08
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EO1 Schedule APart2 ...............cc i
EO1 Schedule APart3 ........ ..ot e e
E02 ScheduleBPart2 ...............cciiii i
E02 ScheduleBPart3d ..........c.ccoiiiiiiiiiii e e

QEO01, E02
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 2 Location 5 6 7 8 9 10 11 12 13
3 4 Name Additional Commitment
of Date Actual Cost at Investment Amount for
CUsIP Name or Vendor or NAIC Originally Type and Time of Made After of Additional Percentage of
Identification Description City State General Partner Designation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture - Real Estate - Unaffiliated
............... rBarrow Street Real Estate Fund Ill ... Stamford .. ... |CT. . | Barrow Street Capital ... 03/06/2006 s 41,605 ..52374(...........0.000
1799999 Subtotal - Joint Venture - Real Estate - Unaffiliated . . ... ... e e e 416051 .. ..52374 . ..., XXX ...
3999999 Total - Unaffiliated . ... ..41,605 .. 52374 ..... XXX ...
4099999 Total - AFfIALEA . .. ... ... e e e [ [ Lo e XXX
4199909 TOTALS . ...ttt et e e e e e e e e e e e e e e e 41605 | ... e 52,374 ..... XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Name of Carrying Unrealized (Depreciation) Other Than Capitalized Total Foreign Carrying Value Foreign Realized Total
Purchaser Date Value Less Valuation or Temporary Deferred Change in Exchange Less Exchange Gain Gain
CusIP Name or or Nature of Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment Interest and BJ/A.CV. Change in Encumbrances Gain (Loss) (Loss) on (Loss) on Investment
Identification Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12) B/ACV. on Disposal Consideration on Disposal Disposal Disposal Income
Joint Venture - Other - Unaffiliated
AAAAAAAAAAAAAA Croesus Investment ........................ |Pittsburgh ................ |PA................| Redemption ...............[08/01/2003 [ 06/30/2010 | ...... 123,832 | ..........oc. [oeiviiiiiis [ [ | e 123,832 123832 12215 12215
o AAAAAAAAAAAAAA Zazove HighYieldFund ..................... Lake Tahoe ............... CA............... Redemption ............... 04/03/2008 | 06/30/2010 | ........ 982467 |....oooii [ e e e 982,467 | ...... 982,467 | ... | e
m 1999999 Subtotal - Joint Venture - Other - Unaffiliated ......... ... ... . Lo 1106,299 (Lo ... 1,106,299 ..., 1106299 | ...l 122115 ......... 122115 (. ...
© 3999999 Total - UNGMfilIAted . . .. ... ... ... o 1106299 | e e e e Lo 1,106,299 ... 1,106,299 | Lol [l 122115 ......... 122115 ...l
090999 Total - Afffated ... ... ... .. .. ... . ... ... ... |- """l
4199999 TOTALS ...t e L 1106299 | L e e Lo 1106299 ... 1,106,299 L. Ll 122115 ......... 122115 .............
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¥030

Show All Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC
Accrued Designation
CUSIP Name of Number of Interest and or Market
Identification Description Foreign Date Acquired Vendor Shares of Stock |  Actual Cost Par Value Dividends Indicator (a)
Bonds - U.S. Governments
3133XYZ81 ... FEDERALHOME LNBKS 4% ... e 06/23/2010 ... [UBS ... XXX o 249,875]........ 250,000.00(................... 1
3134G1BR4 ... FEDERALHOME LNMTG CORP ... 04/21/2010 ... [UBS ... XXX oo 249,625|........ 250,000.00(................... 1o
3136FMRT3 ......... FEDERAL NATLMTG ASSN ... 05/11/2010 ... [UBS ... XXX o 249,875]........ 250,000.00(................... 1
3136FMUBS ......... FEDERAL NATLMTG ASSN ... 05/25/2010 ... [UBS ... XXX o 249,250]........ 250,000.00(................... 1
3136FMXE9 ......... FEDERAL NATLMTG ASSN ... 05/25/2010 ... [UBS ... XXX oo 249,250 ........ 250,000.00(................... 1o
3136FMXP4 ... FEDERAL NATLMTG ASSN ... 05/26/2010 ... [UBS ... XXX o 249,000 ........ 250,000.00(................... 1
3136FMXQ2 ......... FEDERAL NATLMTG ASSN ... 05/26/2010 ... [UBS ... XXX o 249,188|........ 250,000.00(................... 1o
31398AD41 ... FEDERAL NATLMTG ASSN ... 05/14/2010 ... [UBS ... XXX o 250,765]........ 250,000.00(............ 181311 .
3136FMJ54 ... FEDERAL NATLMTGASSNMEDIUMTER ... 06/22/2010 ... [UBS ... XXX o 249,250|........ 250,000.00(................... 1
3136FMLO3 .......... FEDERAL NATLMTGASSNMEDIUMTER ... [ 06/23/2010 ... [UBS ... XXX o 249,250 ........ 250,000.00(................... 1o
3136FMYR9 ......... FEDERAL NATLMTGASSNMEDIUMTER ...................................... || 06/04/2010 ... |UBS ..................................................|.. XXX o 249,7501........ 250,000.00(................... 1
0399999 Subtotal - Bonds - U.S. GOVEIMMENES ................... | XXX | 2,745,078 ...... 2,750,000.00(............ 1,813].... XXX....
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
590485RK6 .......... MESAARIZREFBDS2004 ...............ooooooiiiiiii 04/20/2010 UBS XXXl 221,9401........ 200,000.00............ SAMMFE ...
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and POSSESSIONS ... .. ... oo XXX o] 2219401(........ 200,000.00]............ 3111 XXX ...
Bonds - U.S. Special Revenue, Special Assessment
3133XXWS2 ... FEDERALHMLNBK CMO Y2-2015 ... 04/01/2010 ... [UBS . ... XXX o 251,094 ........ 250,000.00(................... 1o
31394UUM2 ... FNMA REMIC TRUST 2005-101 ...................oooooooooo 05/24/2010 ... |UBS ...................................................|.. XXX o 196,852|........ 185,000.00|............... 668|1..................
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENE ... .o o XXX oo 447946 (........ 435,000.00|............... 668|..... XXX ...
Bonds - Industrial and Miscellaneous (Unaffiliated)
06406HBJT7 .......... BANKNEW YORKMTNBKENT ... 06/17/2010 ... [UBS ... XXX o 214,188]........ 200,000.00{............ 2025|1FE ..............
219207AB3 .......... CORNELL UNIVERSITY ... | 05/11/2010 ... [UBS ... XXX o 275,025]........ 250,000.00(............ 3898 [1FE ..............
29157TAA ......... EMORY UNIVERSITY ... 05/11/2010 ... [UBS ... XXX o 275,758 ... 250,000.00............ 2852|1FE ..............
78387GALT .......... SBC COMMUNICATIONS 5.625% ... [ | 06/24/2010 ... [UBS ... XXX o 199,308 ........ 175,000.00............... 383|1FE..............
478115AA6 ... THE JOHN HOPKINS UNIVERSITY ...............oooooo 05/11/2010 ... |UBS ...................................................|.. XXX o 269,300]........ 250,000.00(............ 4849|1FE .............
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... XXX o] 1,233,579]...... 1,125,000.00]........... 14,007 ..... XXX ...
8399997 Subtotal - BONAS = Part 3 . e | XXX 4,648,543 |...... 4,510,000.00]........... 19,599]..... XXX....
8399998 Summary ltem from Part 5 for Bonds (N/At0 QUAIETTY) ... XXX ... XXX XXX ... XXX ... XXX.....
8399999 Subtotal - BONAS ... XXX 4,648,543 |...... 4,510,000.00]........... 19,599]..... XXX....
Preferred Stock - Industrial and Miscellaneous (Unaffiliated)
928662402 ........... VOLKSWAGEN AGSPONADRPREF ........ocoooooiiiiiiiiiiiiiiiiiiiiiii | | 05/19/2010 UBS 350.000............ 6,537 . PIL.............
8499999 Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) ... XXX oo 6,537]....... XXX XXX....
8999997 SUbtOtal - Preferred StOCK - Part 3 ... . XXX oo 6,537]....... XXX oo XXX ...
8999998 Summary Item from Part 5 for Preferred Stocks (N/Ato Quarterly) ... XXX XXX XXX XXX XXX....
8999999 Subtotal - Preferred STOCK ... | XXX oo 6,537|....... XXX o] XXX....
Common Stock - Industrial and Miscellaneous (Unaffiliated)
88579Y101 ........... BMCOCO ... L 06/21/2010 ... |[UBS ... 154.000]........... 12,053]....... XXX ool Lo
002824100 ........... ABBOTTLABS ... 06/21/2010 ... [UBS ... 112.000............ 5561(....... XXX ool Lo
004239109 ........... ACADIARLTY TR ... 04/28/2010 ... |UBS .| 26.000]............. 4911....... XXX ool Lo
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Show All Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC
Accrued Designation
CUSIP Name of Number of Interest and or Market
Identification Description Foreign Date Acquired Vendor Shares of Stock |  Actual Cost Par Value Dividends Indicator (a)
00724F101 ........... ADOBE SYSINC ... 06/18/2010 ... |[UBS . ... 32.000(............ 1,080|....... XXX oo Lo
00817Y108 ........... AETNAINC ... 06/18/2010 ... |UBS ... 149.000............ 4629|....... XXX ool Lo
009158106 ........... AIRPRODUCTS & CHEMICALINC ................co o | 06/21/2010 ... [UBS ... 158.000]........... 11,916]....... XXX ool Lo
015271109 ........... ALEXANDRIAREAL ESTATEEQTYINC ... | 06/18/2010 ... |[UBS . ... 35.000(............ 2537 ....... XXX oo Lo
01741R102 .......... ALLEGHENY TECHNOLOGIESINC ..............ccooooiiiiiiiiiiii | | 06/18/2010 ... |UBS ... 327.000]........... 16,898 ....... XXX ool Lo
018490102 ........... ALLERGANINC ... 06/18/2010 ... |[UBS . ... 33.000(............ 2,038....... XXX oo Lo
018804104 ........... ALLIANT TECHSYSTEMS INC ... | e | 06/22/2010 ... |UBS ... 262.000]........... 18,926 ....... XXX ool Lo
023135106 ........... AMAZONCOMINC ... 06/18/2010 ... |[UBS . ... 26.000|............ 3,335(....... XXX oo Lo
001637109 ........... AMBPPTY CORP ... e 06/18/2010 ... [UBS ... 43.000(............ 1134]...... XXX ool Lo
023177108 ........... AMBASSADORS GROUPINC ... | 06/21/2010 ... [UBS ... 19.000(............... 223]....... XXX ool Lo
024835100 ........... AMERICAN CAMPUS COMMUNITIESINC ... | 04/16/2010 ... [UBS ... 8.000(.............. 230]....... XXX oo Lo
025816109 ........... AMERICAN EXPRESS CO ... | e | 04/16/2010 ... [UBS ... 3.000(.............. 136]....... XXX ool Lo
029429107 ........... AMERICAN SCIENCE & ENGINEERING ... | 06/21/2010 ... [UBS ... 4000(............... 286]....... XXX oo Lo
029899101 ........... AMERICAN STATESWATERCO ... | 06/21/2010 ... [UBS . ... 7.000(.............. 2501....... XXX oo Lo
029912201 ........... AMERICANTOWER CORP ... | 06/18/2010 ... |[UBS ... 433.000(........... 18,402 ....... XXX oo Lo
031162100 ........... AMGENINC ... 06/18/2010 ... |[UBS . ... 43.000(............ 2458(....... XXX oo Lo
o 037389103 ........... AONCORP ... 05/18/2010 ... [UBS .. ... 31.000(............ 1,298]....... XXX ool Lo
m 037411105 ........... APACHE CORP ... | 06/21/2010 ... |[UBS ... 41.000(............ 4041]....... XXX oo Lo
S (037598109 ... APOGEE ENTERPRISESINC ..., | 06/21/2010 ... |UBS ... 157.000............ 2,1661....... XXX ool Lo
©, | 037604105 ........... APOLLOGROUPINCCLA ... 06/18/2010 ... |[UBS . ... 55.000|............ 3191...... XXX oo Lo
037833100 ........... APPLE COMPUTERINC ... | | 06/18/2010 ... [UBS ... 30.000(............ 7804(....... XXX ool Lo
00206R102 .......... AT&TINC ... 06/21/2010 ... |UBS ... 196.000(............ 5022(....... XXX oo Lo
053484101 ........... AVALONBAY COMMUNITIESINC ... 06/18/2010 ... |[UBS . ... 42.000(............ 4148]....... XXX oo Lo
057224107 ........... BAKERHUGHESINC ... 06/18/2010 ... [VARIOUS ... ... .. 326.261........... 16,382]....... XXX ool Lo
057741100 ........... BALDORELEC CO ... e 06/21/2010 ... [UBS ... 38.000|............ 1,561]....... XXX oo Lo
064058100 ........... BANKNEW YORKMELLON CORP ... 06/21/2010 ... [UBS ... 194.000............ 56261....... XXX ool Lo
060505104 ........... BANK OF AMERICA CORPORATION ... L 06/21/2010 ... [UBS ... 1,114.000|........... 17,725] ... XXX oo Lo
062540109 ........... BANK OF HAWAIICORP ... 06/21/2010 ... [UBS ... 37.000|............ 1,819]....... XXX ool Lo
075887109 ........... BECTONDICKINSON & CO ... L 06/21/2010 ... [UBS ... 19.000(............ 1,410]....... XXX ool Lo
09062X103 ........... BIOGENIDECINC ..., 06/18/2010 ... |[UBS ... 343.000]........... 17,9901 ....... XXX oo Lo
09227Q100 .......... BLACKBAUD INC ... 06/21/2010 ... [UBS ... 35.000(............. 851|....... XXX ool Lo
091935502 ........... BLACKBOARD INC ... 06/21/2010 ... |[UBS ... 17.000............... 736|....... XXX oo Lo
093671105 ........... BLOCKH&RINC ... L 06/18/2010 ... |UBS ... 126.000(............ 2122(....... XXX ool Lo
095347508 ........... BLUE COATSYSTEMSINC ... L 06/21/2010 ... |[UBS ... 75.000(............ 22411 ... XXX oo Lo
097023105 ........... BOEINGCO ... 06/18/2010 ... |[UBS ... 269.000]........... 17,2871....... XXX oo Lo
101121101 ........... BOSTONPPTYSINC ... 06/18/2010 ... [UBS ... 52.000|........... 4102]....... XXX ool Lo
101137107 ........... BOSTON SCIENTIFICCORP ... 06/18/2010 ... [UBS ... 1,232.000|............ 8,265(....... XXX oo Lo
116794108 ........... BRUKER BIOSCIENCES CORP ... L 06/25/2010 ... |[UBS ... 207.000]............ 2,722(....... XXX ool Lo
133131102 ... CAMDEN PPTY TR ... | 06/18/2010 ... |[UBS ... 106.000............ 4780]....... XXX oo Lo
13342B105 ... CAMERON INTL CORP ... 06/18/2010 ... |UBS .. ... 246.000]............ 8,430(....... XXX ool Lo
138098108 ........... CANTEL MEDICAL CORPORATION ... e | 06/21/2010 ... |[UBS ... 20.000(............. 365(....... XXX oo Lo
139594105 ........... CAPELLAED CO ... L 06/21/2010 ... |[UBS ... 22.000(............ 1,943]...... XXX oo Lo
140781105 ........... CARBO CERAMICS INC ... 06/21/2010 ... [UBS ... 38.000(............ 2,729(....... XXX ool Lo
151020104 ........... CELGENE CORP .......oooiiiii i L 06/18/2010 ... |[UBS ... 232.000]........... 13,819]....... XXX oo Lo
166764100 ........... CHEVRON CORPORATION ... L 06/21/2010 ... [UBS ... 66.000|............ 5150{....... XXX ool Lo
171232101 .......... CHUBB CORP ... o 06/21/2010 ... |[UBS ... 44.000(............ 2,302(....... XXX oo Lo
17275R102 .......... CISCOSYSINC ... L 06/18/2010 ... |UBS ... 159.000............ 3,928(....... XXX ool Lo
177376100 ........... CITRIXSYS INC .. | 06/18/2010 ... [UBS ... 174.000]............ 8208|....... XXXl Lo
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Show All Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC
Accrued Designation
CUSIP Name of Number of Interest and or Market
Identification Description Foreign Date Acquired Vendor Shares of Stock |  Actual Cost Par Value Dividends Indicator (a)
179895107 ........... CLARCORINC ... L 06/21/2010 ... [UBS ... 47.000(............ 1,765]....... XXX oo Lo
189754104 .......... COACHINC ... 06/18/2010 ... [UBS ... 24.000|............ 1,034]...... XXX ool Lo
191216100 ........... COCACOLACO .o L 06/18/2010 ... [UBS ... 54.000|........... 2875(....... XXX ool Lo
192479103 ........... COHERENTINC ... L 06/21/2010 ... [UBS ... 18.000............... 620(....... XXX oo Lo
194162103 ........... COLGATE PALMOLIVE CO ......ooooiiii e | 06/18/2010 ... [UBS ... 24.000|............ 1,976]...... XXX ool Lo
195872106 ........... COLONIALPPTYSTRCOM ... 04/13/2010 ... [UBS ... 95.000|............ 1454]. ... XXX oo Lo
201723103 ........... COMMERCIAL METAL CO ... | 06/21/2010 ... |UBS ... 48.000(............... 757(....... XXX ool Lo
204166102 ........... COMMVAULT SYSTEMSIINC ... L 06/21/2010 ... |UBS ... 118.000(............ 2,638(....... XXX oo Lo
205306103 ........... COMPUTER PROGRAMS & SYSINC ... e | 06/21/2010 ... [UBS ... ... 8.000(.............. 308(....... XXX ool Lo
205887102 ........... CONAGRA FOODS INC ... i 06/18/2010 ... |UBS ... 550.000]........... 13,501]....... XXX ool Lo
219350105 ........... CORNING INCORPORATED ... L 06/18/2010 ... [UBS ... 1,123.000|........... 19,687]....... XXX oo Lo
220027108 ........... CORPORATE OFFICEPPTYS TR ... L 06/30/2010 ... [UBS ... 84.000|........... 3,316(....... XXX ool Lo
225439207 ........... CREDO PETE CORP COMPAR$0.10 ........ooooooiiee i 06/21/2010 ... [UBS ... 94.000(............. 905(....... XXX oo Lo
231021106 ........... CUMMINS INC ... 06/18/2010 ... [UBS ... 93.000|.......... 7,009(....... XXX oo Lo
235851102 ........... DANAHERCORP ... 06/18/2010 ... |[UBS . ... 31.000(............ 1,575]....... XXX oo Lo
239359102 ........... DAWSON GEOPHYSICALCO ........oooooiiii 06/21/2010 ... [UBS ... 11.000............... 2991....... XXX oo Lo
o 233153105 ........... DCTINDLTRINC ... 06/18/2010 ... |UBS ... 259.000(............ 1,408|....... XXX ool Lo
m 247916208 ........... DENBURY RESOURCES INCCOMNEW ... 06/18/2010 ... [UBS ... 37.000(.............. 630(....... XXX oo Lo
(251591103 ... DEVELOPERS DIVERSIFIEDRLTY CORP ..o 04/16/2010 ... |[UBS ... 111.000(............ 1,484]...... XXX ool Lo
o 252603105 ........... DIAMOND FOODS INC ... e 06/21/2010 ... [UBS ... 12.000............... 4941 ... XXX oo Lo
252784301 ........... DIAMONDROCK HOSPITALITY CO ... 06/18/2010 ... [UBS ... 81.000(............ 775(...... XXX ool Lo
253868103 ........... DIGITALREALTY TRUSTINC ... 04/23/2010 ... |[UBS ... 22.000(............ 1,275]...... XXX oo Lo
253922108 ........... DIME CMNTY BANCORPINC ... 06/21/2010 ... |UBS ... 119.000(............ 1,537]....... XXX oo Lo
254546104 ........... DIONEX CORP ... L 06/21/2010 ... [UBS ... 24.000|............ 1,851]....... XXX ool Lo
25490A101 ........... DIRECTVCLA ... 06/18/2010 ... |[UBS . ... 47.000(............ 1,755]....... XXX oo Lo
254687114 ... DISNEYWALTCO ..o 06/21/2010 ... [UBS ... 61.000|........... 2,138(....... XXX ool Lo
26483E100 ........... DUN & BRADSTREETCORP .................ooooo 06/18/2010 ... |[UBS . ... 18.000(............ 1,321]...... XXX oo Lo
26613Q106 .......... DUPONT FABROS TECHNOLOGY INC ... 06/21/2010 ... [UBS ... 117.000(............ 2834(....... XXX ool Lo
278058102 ........... EATON CORP ... L 05/18/2010 ... [UBS ... 12.000............... 94 |....... XXX ool Lo
278642103 ........... EBAY INC ... 04/16/2010 ... |[UBS ... 94.000|............ 2479(....... XXX oo Lo
281020107 ........... EDISON INTERNATIONAL ... 06/18/2010 ... |UBS .. ... 257.000]............ 8,439(....... XXX ool Lo
28238P109 ........... EHEALTHINC COM ... 06/21/2010 ... |[UBS ... 65.000(.............. 921|....... XXX oo Lo
268648102 ........... EMCCORP ... 06/18/2010 ... |UBS ... 128.000............ 2413(...... XXX ool Lo
291011104 ........... EMERSON ELECTRICELEC CO ... 06/18/2010 ... |[UBS . ... 32.000(............ 1,550]....... XXX oo Lo
294761107 ........... EQUITY RESIDENTIAL ... L 06/18/2010 ... |[UBS ... 149.000............ 6,617(....... XXX oo Lo
296315104 ........... ESCO TECHNOLOGIESINC ... L 06/21/2010 ... [UBS . ... 17.000............... 511....... XXX ool Lo
297178105 ........... ESSEXPROPERTY TRUSTINC ... 06/18/2010 ... |[UBS . ... 21.000|............ 2,098]....... XXX oo Lo
302130109 ........... EXPEDITORS INTLWASHINC ... L 06/18/2010 ... |UBS .. ... 310.000........... 12,425]....... XXX ool Lo
302182100 ........... EXPRESSSCRIPTSINCCLA ... o 06/18/2010 ... |[UBS ... 256.000(........... 13,445]....... XXX oo Lo
30231G102 .......... EXXON MOBIL CORPORATION ... [ 06/21/2010 ... [UBS ... 49.000(............ 3,165(....... XXX ool Lo
35671D857 .......... FREEPORT-MCMORAN COPPER & GOLD B ....................ooooooo 04/16/2010 ... |[UBS ... 21.000|............ 1,717]...... XXX oo Lo
359523107 ........... FUELTECHINC COM ... 06/21/2010 ... |[UBS ... 22000(.............. 154]....... XXX oo Lo
36106P101 ........... FURIEX PHARMACEUTICALS INCCOM ... 06/24/2010 ... [UBS ... 61500(............. 4011....... XXX ool Lo
368667103 ........... GEN-PROBE INC ... L 06/21/2010 ... |[UBS ... 16.000(............... 763(....... XXX oo Lo
370334104 ........... GENERAL MILLS INC ... L 06/21/2010 ... [UBS ... 108.000]............ 6,6001....... XXX ool Lo
371559105 ........... GENESEE &WYOMING INCCLA ... L 06/21/2010 ... |[UBS ... 54.000|............ 2,074(....... XXX oo Lo
371901109 ........... GENTEX CORP ... L 06/21/2010 ... |UBS ... 91.000|............ 1,901]....... XXX ool Lo
372460105 ........... GENUINE PARTS CO ... L 06/18/2010 ... [UBS ... 32.000)............ 1,341]...... XXXl Lo
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372917104 .......... GENZYME CORP-GENERAL DIVISION ... 06/18/2010 ... |UBS ... 230.000]........... 11,858 ....... XXX oo Lo
38141G104 .......... GOLDMAN SACHS GROUP INC ... | 06/21/2010 ... [UBS ... 61.000(........... 10,1201 ....... XXX ool Lo
382388106 ........... GOODRICH CORP CORPORATION ... [ | 06/18/2010 ... [UBS ... 40.000(............ 2867(....... XXX ool Lo
38259P508 ........... GOOGLEINC CL A ... L 06/18/2010 ... [UBS . ... 6.000............ 3254 ... XXX oo Lo
405217100 ........... HAIN CELESTIALGROUP INC ... 06/21/2010 ... [UBS ... 19.000(............... 397(....... XXX ool Lo
418056107 ........... HASBROINC ... 06/21/2010 ... |UBS ... 111.000|............ 4606]....... XXX oo Lo
40414L109 ........... HCPINC ... 06/30/2010 ... |[UBS ... 173.000(............ 5605(....... XXX ool Lo
42217K106 ........... HEALTHCAREREITINC ... L 06/18/2010 ... |[UBS . ... 65.000|............ 2897(....... XXX oo Lo
42809H107 .......... HESSCORP COM ... 06/21/2010 ... |[UBS ... 58.000|........... 3,405(....... XXX ool Lo
428236103 ........... HEWLETT PACKARD CO ... L 06/18/2010 ... [UBS ... 86.000|............ 42741 ... XXX ool Lo
428567101 ........... HIBBETTSPORTSINC ... 06/21/2010 ... [UBS ... 30.000(.............. 799(....... XXX oo Lo
431284108 ........... HIGHWOODS PROPERTIES INC ... 06/07/2010 ... [UBS ... 59.000|............ 1,662]....... XXX ool Lo
436440101 ........... HOLOGICINC ... e 06/18/2010 ... |UBS ... 416.000|............ 6,670(....... XXX oo Lo
437076102 ........... HOMEDEPOTINC ... 06/21/2010 ... [UBS ... 62.000|........... 2104(....... XXX oo Lo
438516106 ........... HONEYWELL INTLINC ... 06/21/2010 ... |UBS ... 203.000]............ 8,681(....... XXX oo Lo
440327104 ........... HORACE MANN EDUCATORS CORPNEW ... L 06/21/2010 ... |[UBS ... 231.000]............ 3784(....... XXX oo Lo
o 441060100 ........... HOSPIRAINC ... 06/18/2010 ... [UBS ... 35.000(............ 1,986|....... XXX ool Lo
m |44107P104 ........... HOSTHOTELS & RESORTS, INC. ... 06/18/2010 ... |[UBS ... 143.000(............ 2133(....... XXX oo Lo
S (459200101 ... IBMCORP ... 06/23/2010 ... [UBS ... 54.000|........... 7,042(....... XXX ool Lo
o |44930G107 ... ICUMEDINC ... 06/21/2010 ... [UBS ... 23.000(............. 795(....... XXX oo Lo
452526106 ........... IMMUCORIINC ... | 06/21/2010 ... [UBS ... 14.000............... 296 ....... XXX ool Lo
453836108 ........... INDEPENDENT BK CORPMASS ... 06/21/2010 ... [UBS ... 32000(.............. 820(....... XXX oo Lo
458140100 ........... INTELCORP ... 06/21/2010 ... |UBS ... 170.000............ 3822(....... XXX oo Lo
459506101 ........... INTERNATIONAL FLAVORS ... 06/18/2010 ... [UBS ... 38.000(............ 1,830]....... XXX ool Lo
46145F105 ........... INVESTMENT TECHNOLOGY GROUP ... 06/21/2010 ... [UBS ... 39.000(............... 678|....... XXX oo Lo
465741106 ........... ITRONINC ... 06/21/2010 ... [UBS ... 8.000(.............. 5861....... XXX ool Lo
450911102 ........... ITTINDSINC ... L 06/18/2010 ... |UBS ... 117.000(............ 6,204(....... XXX oo Lo
46626E205 ........... J2 GLOBAL COMMUNICATONSINC ... | 06/21/2010 ... [UBS ... 60.000|............ 1,433]...... XXX ool Lo
478160104 ........... JOHNSON & JOHNSON ... 06/21/2010 ... [UBS ... 192.000]........... 12,158 ....... XXX ool Lo
478366107 ........... JOHNSONCONTROLS ... | 06/21/2010 ... |[UBS ... 197.000(............ 56501....... XXX oo Lo
48020Q107 .......... JONESLANG LASALLEINC ... 06/21/2010 ... [UBS ... 11.000............... 830(....... XXX ool Lo
46625H100 .......... JPMORGAN CHASE & CO .......ooooooiiii 06/21/2010 ... |[UBS ... 259.000(........... 11,4611 ... XXX oo Lo
482730102 .......... KI2INC . L 06/21/2010 ... |[UBS ... 107.000]............ 2,6801....... XXX ool Lo
487836108 ........... KELLOGG CO .....ooooiiiiiiiiii 05/18/2010 ... |[UBS . ... 8.000(.............. 4391....... XXX oo Lo
49427F108 ........... KILROYREALTY CORP ... 06/18/2010 ... [UBS ... 45.000(............ 1547)...... XXX oo Lo
494368103 ........... KIMBERLY CLARKCORP ... 06/18/2010 ... |[UBS ... 374.000]........... 23271|....... XXX ool Lo
501044101 ........... KROGER CO ... 06/18/2010 ... |[UBS ... 289.000]............ 6,127(....... XXX oo Lo
50540R409 .......... LABORATORY CORP OF AMERHLDGS .............ccooooiiiiiiiiiiiiiiii | 06/18/2010 ... |UBS .. ... 206.000]........... 15,796 ....... XXX ool Lo
51476K103 ........... LANDAUERINC ... 06/21/2010 ... |[UBS ... 18.000(............ 1,092]....... XXX oo Lo
517942108 ........... LASALLE HOTEL PPTYS COM ... L 05/26/2010 ... |UBS ... 112.000............ 2,756 ....... XXX ool Lo
521050104 ........... LAYNE CHRISTENSEN COMPANY ... 06/21/2010 ... |[UBS ... 16.000(............... 435 ... XXX oo Lo
524901105 ........... LEGGMASONINC ... 06/18/2010 ... [UBS ... 97.000|............ 3,120....... XXX oo Lo
531172104 ........... LIBERTY PROPERTY TRUST ... L 06/18/2010 ... [UBS ... 99.000|............ 3,282(....... XXX ool Lo
531914109 ........... LIFEWAY FOODSINC ... L 06/21/2010 ... |[UBS ... 17.000............... 174]....... XXX oo Lo
535555106 ........... LINDSAYMFGCO ..o 06/21/2010 ... [UBS ... 20.000(.............. 765(....... XXX ool Lo
535678106 ........... LINEAR TECHNOLOGY CORP ... L 06/18/2010 ... [UBS ... 77.000|............ 2311 ...... XXX oo Lo
53635B107 ........... LIQUIDITY SVCSINCCOM ... 06/21/2010 ... |UBS ... 26.000(............. 360]....... XXX ool Lo
501889208 ........... LKQCORP ... L 06/21/2010 ... [UBS ... 75.000)............ 1,513]...... XXXl Lo
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539830109 ........... LOCKHEED MARTINCORP ... L 06/21/2010 ... [UBS ... 90.000|............ 7,310(....... XXX oo Lo
548661107 ........... LOWES COSINC ..o L 06/18/2010 ... [UBS ... 93.000|.......... 2248(....... XXX ool Lo
550021109 ........... LULULEMON ATHLETICAINC ... 06/21/2010 ... [UBS ... 42.000(............ 1,875]....... XXX ool Lo
554382101 ........... MACERICH COMPANY (THE) ..................ccoc 04/16/2010 ... |[UBS ... 48.000(............ 1,943]...... XXX oo Lo
554489104 ........... MACK-CALIREALTY CORP ... L 04/07/2010 ... |UBS ... 35.000(............ 1,294]...... XXX ool Lo
571903202 ........... MARRIOTT INTLINCNEW ... 06/18/2010 ... |[UBS ... 185.000(............ 6,259(....... XXX oo Lo
571748102 ........... MARSH & MCLENNAN COSINC ... L 06/18/2010 ... |UBS ... 291.000]............ 6,647(....... XXX ool Lo
572901106 ........... MARTEK BIOSCIENCES CORP ... 06/21/2010 ... [UBS ... 33.000(............. 779(....... XXX oo Lo
57636Q104 .......... MASTERCARD INC ... 06/21/2010 ... |[UBS ... 44.000(............ 9,080{....... XXX ool Lo
580135101 ........... MCDONALDS CORP .......oooioiiiiiii e 06/18/2010 ... |UBS ... 316.000]........... 21665|....... XXX ool Lo
582839106 ........... MEAD JOHNSON NUTRITION CO ... 06/18/2010 ... |[UBS . ... 32.000(............ 1,693]....... XXX oo Lo
585055106 ........... MEDTRONICINC ... 06/21/2010 ... [UBS ... 81.000|.......... 3,367(....... XXX ool Lo
589584101 ........... MERIDIAN BIOSCIENCE INC ... 06/21/2010 ... [UBS ... 79.000|............ 1478]...... XXX oo Lo
590876306 ........... METPROCORP ... 06/21/2010 ... [UBS ... 25000(.............. 2531 ....... XXX oo Lo
59156R108 .......... METLIFEINC ... 06/21/2010 ... |UBS ... 296.000|........... 13,244 ... XXX oo Lo
594918104 ........... MICROSOFT CORP ... 06/18/2010 ... |[UBS ... 240.000]............ 6,734(....... XXX oo Lo
o 59522J103 ........... MID-AMER APARTMENT CMNTYS INC ... 05/26/2010 ... [UBS ... 31.000(............ 1,657]....... XXX ool Lo
m 596278101 ........... MIDDLEBY CORP ... 06/21/2010 ... |[UBS ... 38.000|............ 2,293(....... XXX oo Lo
S (600544100 ... MILLERHERMANINC ... 06/21/2010 ... [UBS . ... 21.000(.............. 4231....... XXX ool Lo
T 603158106 ........... MINERALS TECHNOLOGIESINC .................oooooo 06/21/2010 ... [UBS ... 26.000|............ 1,436]...... XXX oo Lo
61166W101 .......... MONSANTO CO ... | 06/18/2010 ... [UBS ... 17.000(............ 1,086|....... XXX ool Lo
615369105 ........... MOODY'S CORPORATION ... L 06/18/2010 ... |[UBS . ... 63.000|.......... 1470]...... XXX oo Lo
620076109 ........... MOTOROLAINC ... 06/18/2010 ... |UBS ... 414.000|............ 2932(....... XXX oo Lo
636518102 ........... NATIONAL INSTRUMENTS CORP ... 06/21/2010 ... [UBS ... 32.000(............ 1,097]....... XXX ool Lo
637071101 ........... NATIONAL OILWELL VARCOINC ... 06/21/2010 ... |[UBS ... 133.000(............ 5541(....... XXX oo Lo
638620104 ........... NATIONWIDE HEALTH PROPERTIESINC ... 06/24/2010 ... [UBS ... 42.000(............ 1,510]....... XXX ool Lo
640491106 ........... NEOGEN CORP .........oooooiiiii 06/21/2010 ... [UBS ... 36.000(............. 944 |...... XXX oo Lo
64107N206 .......... NET 1 UEPS TECHNOLOGIESINC .............cccooooiiii o 06/21/2010 ... [UBS ... 66.000|............ 1,052]....... XXX ool Lo
646025106 ........... NEW JERSEY RESOURCES CORP ... 06/21/2010 ... [UBS ... 47.000(............ 1,746|....... XXX ool Lo
651290108 ........... NEWFIELD EXPLORATION CO ... 06/18/2010 ... |[UBS . ... 26.000|............ 1414]...... XXX oo Lo
654106103 ........... NIKEINCCLB ... 06/21/2010 ... [UBS ... 41.000(............ 3,058(....... XXX ool Lo
H5833N103 .......... NOBLE CORP ......ooooiiiiiii 06/21/2010 ... |[UBS ... 163.000(............ 5065(....... XXX oo Lo
665859104 ........... NORTHERN TRCORP ... 06/18/2010 ... |UBS ... 211.000]........... 10,958 ....... XXX ool Lo
666807102 ........... NORTHROP GRUMMAN CORP ... L 06/21/2010 ... |[UBS ... 89.000|............ 5642(....... XXX oo Lo
67060Y101 ........... NUTRACEUTICALINTLCORP ... 06/21/2010 ... |[UBS ... 16.000............... 2411, XXX oo Lo
67069D108 .......... NUTRISYSINCNEW ... 06/21/2010 ... [UBS . ... 24.000(.............. 520....... XXX ool Lo
674599105 ........... OCCIDENTAL PETROLEUM CORP ... 04/16/2010 ... [UBS ... 4000(............... 340(....... XXX oo Lo
681936100 ........... OMEGA HEALTHCARE INVESTORS ... | 05/20/2010 ... [UBS ... 88.000|........... 1,656|....... XXX ool Lo
68389X105........... ORACLE CORPORATION ... 06/21/2010 ... |UBS ... 934.000(........... 23,756 |....... XXX oo Lo
686688102 ........... ORMAT TECHNOLOGIESINC ... e | 06/21/2010 ... [UBS ... 9.000(.............. 273]....... XXX ool Lo
687380105 ........... ORRSTOWN FINLSVCSINC ... i 06/21/2010 ... |[UBS ... 110.000|............ 2846(....... XXX oo Lo
69331C108 .......... PG&ECORPORATION ... 06/21/2010 ... |[UBS ... 72.000|............ 313 XXX oo Lo
701094104 ........... PARKERHANNIFINCORP ... L 06/18/2010 ... [UBS ... 25.000(............ 1,597]....... XXX ool Lo
70159Q104 .......... PARKWAY PPTYS INC ... L 06/21/2010 ... |[UBS ... 37.000(.............. 643|....... XXX oo Lo
704326107 ........... PAYCHEXINC ... 06/18/2010 ... |UBS .. ... 465.000(........... 13473]....... XXX ool Lo
712704105 ........... PEOPLESUTDFINLINC ... 06/18/2010 ... |[UBS ... 424.000(............ 6,642(....... XXX oo Lo
713448108 ........... PEPSICOINC ... 06/21/2010 ... |UBS ... 60.000|............ 3,946(....... XXX ool Lo
717081103 ........... PFIZERINC ... i L 06/21/2010 ... [UBS ... 507.000|............ 8,200(....... XXXl Lo
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717124101 ........... PHARMACEUTICAL PROD DEVELOPMENT ... 06/18/2010 ... |[UBS . ... 67.000|............ 1,794 XXX oo Lo
718172109 ........... PHILIP MORRIS INTLINC ... 06/21/2010 ... |[UBS ... 145.000............ 7,002f....... XXX ool Lo
720190206 ........... PIEDMONT OFFICERLTY TRINCCLA ... 06/30/2010 ... |[UBS ... 163.000|............ 3,193(....... XXX ool Lo
723787107 ........... PIONEER NATURAL RESOURCES CO ... 06/18/2010 ... |[UBS . ... 22.000(............ 1,439]...... XXX oo Lo
724479100 ........... PITNEY BOWES INC ... 06/18/2010 ... [UBS ... 58.000|........... 1,347]...... XXX ool Lo
727493108 ........... PLANTRONICSINCNEW ... 06/21/2010 ... |[UBS ... 65.000(............ 2,095(....... XXX oo Lo
729251108 ........... PLUMCREEK TIMBER COINC ...............ooo o 04/28/2010 ... [UBS ... 51.000|............ 2,047(....... XXX ool Lo
693475105 ........... PNC FINANCIAL SERVICES GROUP ................ooooo 06/21/2010 ... [UBS ... 44.000(............ 2,777(....... XXX oo Lo
73172K104 ........... POLYCOMINC ... L 06/21/2010 ... |[UBS ... 67.000|........... 2,1501....... XXX ool Lo
737464107 ........... POSTPPTYSINC ... L 04/16/2010 ... |[UBS ... 172.000............ 3,907(....... XXX ool Lo
739276103 ........... POWER INTEGRATIONS INC ... 06/21/2010 ... [UBS ... 19.000............... 6861|....... XXX oo U
693506107 ........... PPG INDUSTRIALSINDSINC ... 06/21/2010 ... [UBS ... 39.000(............ 2637(....... XXX ool Lo
740189105 ........... PRECISION CASTPARTS ... 06/18/2010 ... |[UBS . ... 16.000(............ 1933]...... XXX oo Lo
742718109 ........... PROCTER&GAMBLE CO ........ooooooiiiiiii 06/18/2010 ... [UBS ... 35.000(............ 2179(....... XXX oo Lo
743315103 ........... PROGRESSIVE CORP ... L 06/18/2010 ... |[UBS ... 144.000............ 2932(....... XXX oo Lo
743410102 ........... PROLOGIS ... 04/19/2010 ... |UBS ... 89.000|............ 1,230]....... XXX oo Lo
o 744320102 ........... PRUDENTIAL FINANCIALINC ... L 06/21/2010 ... [UBS ... 58.000|........... 3,539(....... XXX ool Lo
m | 74460D109 .......... PUBLIC STORAGEINC ... 06/18/2010 ... [UBS ... 14.000(............ 1,301]....... XXX oo Lo
(744573106 ... PUBLIC SVC ENTERPRISE GROUPINC ...................ooooooo 06/21/2010 ... [UBS . ... 65.000(............ 2,079(....... XXX ool Lo
o | 747316107 ... QUAKER CHEMICAL CORP ... L 06/21/2010 ... [UBS ... 26.000(.............. 77|...... XXX oo Lo
747525103 ........... QUALCOMMIING ... 05/18/2010 ... [UBS ... 24.000(.............. 934|....... XXX ool Lo
747582104 ........... QUALITY SYSINC ... 06/21/2010 ... [UBS ... 26.000|............ 1,599]....... XXX oo Lo
748341100 ........... QUESTDIAGNOSTICSINC ... 06/18/2010 ... |[UBS . ... 51.000|........... 2873(....... XXX oo Lo
75281A109 ........... RANGE RESOURCES CORPRESOURCES .................ooooooooo [ 06/18/2010 ... [UBS ... 35.000(............ 1,683]....... XXX ool Lo
754907103 ........... RAYONIERINC ... | 06/18/2010 ... |[UBS . ... 10.000(............... 463]....... XXX oo Lo
755111507 ........... RAYTHEON COMPANY ... 06/18/2010 ... [UBS ... 36.000(............ 1,993]....... XXX ool Lo
758849103 ........... REGENCY CENTERSCORP .....................oooo 06/18/2010 ... |[UBS . ... 58.000|......... 22411....... XXX oo Lo
75968L105 ........... RENAISSANCE LEARNINGINC ... L 06/21/2010 ... [UBS ... 33.000(.............. 507(....... XXX ool Lo
760759100 ........... REPUBLICSVCSINC ... 06/18/2010 ... |UBS .. ... 112.000............ 3434(...... XXX ool Lo
768573107 ........... RIVERBED TECHNOLOGY INCCOM ................cooooo 06/21/2010 ... [UBS ... 27.000(.............. 796 |....... XXX oo Lo
774341101 ........... ROCKWELL COLLINS ... 06/18/2010 ... |UBS .. ... 134.000............ 8,482(....... XXX ool Lo
786514208 ........... SAFEWAY INC ... 06/18/2010 ... [UBS ... 87.000|........... 1,881]....... XXX oo Lo
79466L302 ........... SALESFORCE COMINC ... 06/18/2010 ... |UBS ... 110.000]............ 9,167(....... XXX ool Lo
81211K100 ........... SEALED AIRCORP NEW ... L 06/18/2010 ... |[UBS ... 540.000]........... 12,2341 ... XXX oo Lo
81721M109 ... SENIORHOUSING PROP TRUST ... 06/18/2010 ... [UBS ... 45000(............... 9671(....... XXX oo Lo
824348106 ........... SHERWINWILLIAMS CO ... L 06/21/2010 ... [UBS . ... 12.000............... 9M2|....... XXX ool Lo
826552101 ........... SIGMAALDRICHCORP ... 06/18/2010 ... |[UBS . ... 27.000|............ 1,446|...... XXX oo Lo
82669G104 .......... SIGNATURE BANK ... | | 06/21/2010 ... [UBS ... 26.000(............. 993(....... XXX ool Lo
828806109 ........... SIMON PROPERTY GROUPINC ... 06/18/2010 ... |[UBS . ... 44.000(............ 3,838(....... XXX oo Lo
829073105 ........... SIMPSONMFGINC ... L 06/21/2010 ... [UBS ... 42.000(............ 1,229]...... XXX ool Lo
83088M102 .......... SKYWORKS SOLUTIONS INC ... e 06/21/2010 ... |[UBS ... 57.000(.............. 969|....... XXX oo Lo
78440X101 ........... SLGREENREALTY CORP ... 06/18/2010 ... |[UBS ... 6.000(.............. 365(....... XXX oo Lo
832110100 ........... SMITHINTERNATLINC ... e 06/18/2010 ... [UBS ... 31.000(............ 1,306]....... XXX ool Lo
838518108 ........... SOUTHJERSEY INDUSTRIES ... 06/21/2010 ... |[UBS ... 40.000(............ 1,767)....... XXX oo Lo
84470P109 ........... SOUTHSIDE BANCSHARES INC ... 06/21/2010 ... [UBS ... 15.000............... 304(....... XXX ool Lo
845467109 ........... SOUTHWESTERN ENERGY CO ... e 06/18/2010 ... [UBS ... 36.000(............ 1,510]....... XXX oo Lo
84610H108 .......... SOVRAN SELF STORAGE INC ... e 05/13/2010 ... [UBS ... 48.000(............ 1,863]....... XXX ool Lo
790849103 ........... STJUDEMEDINC ... L 06/21/2010 ... [UBS ... 294.000]........... 11,918]....... XXXl Lo
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854502101 ........... STANLEY BLACK & DECKERINC ... L 06/30/2010 ... [UBS .. ... 99.000|............ 50261....... XXX oo Lo
855030102 ........... STAPLESINC ... 04/16/2010 ... [UBS ... 17.000............... 4121...... XXX ool Lo
855244109 ........... STARBUCKS CORP ..o 06/18/2010 ... |UBS .. ... 512.000]........... 13,483]....... XXX ool Lo
85590A401 ........... STARWOOD HOTELS & RESORTCOM ... i | 04/23/2010 ... |[UBS ... 33.000(............ 1,69....... XXX oo Lo
863236105 ........... STRAYEREDUCATION INC ... 06/21/2010 ... [UBS . ... 2000(.............. 4941 ... XXX ool Lo
867652307 ........... SUNPOWER CORP CLB ... L 06/21/2010 ... |[UBS ... 10.000............... 148]....... XXX oo Lo
871503108 ........... SYMANTEC CORP ... L 06/18/2010 ... |UBS ... 266.000]............ 42271....... XXX ool Lo
87306E107 ........... T-3ENERGYSVCSINC ... 06/21/2010 ... [UBS ... 16.000............... 4921....... XXX oo Lo
875465106 ........... TANGER FACTORY OUTLET CTRSINC ... | 05/21/2010 ... |[UBS ... 26.000|............ 1,053]....... XXX ool Lo
87612E106 ........... TARGETCORP CORP ... e | 06/18/2010 ... [UBS ... 30.000(............ 1,616]....... XXX ool Lo
872275102 ........... TCEFINLCORP ..o 06/21/2010 ... [UBS ... 80.000|............ 1,324]...... XXX oo Lo
878155100 ........... TEAMINC .. e 06/21/2010 ... [UBS ... 38.000(............. 621|....... XXX ool U
878377100 ........... TECHNE CORP ... e 06/18/2010 ... |[UBS . ... 20.000|............ 1,207]....... XXX oo Lo
88023U101 .......... TEMPUR-PEDICINTLINC ... | 06/21/2010 ... [UBS ... 39.000(............ 1,292]...... XXX oo Lo
887100105 ........... TIMBERLAND COCLA ... | 06/21/2010 ... |[UBS ... 46.000(............... 957(....... XXX oo Lo
887317303 ........... TIMEWARNERINC ... 06/18/2010 ... |[UBS . ... 51.000|........... 1,622]....... XXX oo Lo
o 89417E109 ........... TRAVELERS COSINC ... e | 06/21/2010 ... [UBS ... 58.000|........... 2,9801....... XXX ool Lo
™ 902681105 ........... UGICORP ... 06/18/2010 ... [UBS ... 67.000|............ 1,790]....... XXX oo Lo
(902788108 ........... UMB FINANCIALCORP ... 06/21/2010 ... [UBS . ... 78.000|............ 3,207(....... XXX ool Lo
o | 904214103 ... UMPQUAHLDGS CORP ... e 06/21/2010 ... [UBS ... 63.000(............. 828|....... XXX oo Lo
904311107 ........... UNDERARMOURINCCLA ... L 06/21/2010 ... [UBS ... 97.000|........... 3,395(....... XXX ool Lo
911163103 ........... UNITED NATURAL FOODSINC ... e 06/21/2010 ... [UBS ... 33.000(............ 1,043]...... XXX oo Lo
911312106 ........... UNITED PARCEL SERVICE ... 05/18/2010 ... |UBS .. ... 16.000(............ 1,062]....... XXX oo Lo
913017109 ........... UNITED TECHNOLOGIES CORP ... 06/21/2010 ... [UBS ... 86.000|............ 6,1501....... XXX ool Lo
91324P102 ........... UNITEDHEALTHGROUPINC ... 06/18/2010 ... |[UBS ... 173.000(............ 5416(....... XXX oo Lo
913915104 ........... UNIVERSAL TECHNICAL INSTITUT ... 06/21/2010 ... [UBS ... 18.000............... 446 ....... XXX ool Lo
918204108 ........... VFCORP ... | 06/18/2010 ... |[UBS . ... 56.000|............ 4756 ....... XXX oo Lo
92276F100 ........... VENTASINCREITS ... 06/18/2010 ... [UBS ... 18.000............... 891(....... XXX ool Lo
92826C839 .......... VISAINCCLA .. 06/18/2010 ... [UBS ... 51.000|............ 3,838(....... XXX ool Lo
929042109 ........... VORNADORLTY TR ... 06/21/2010 ... [UBS ... 40.000(............ 3173(...... XXX oo Lo
929740108 ........... WABTECCORP ... 06/21/2010 ... [UBS ... 38.000(............ 1,744 ... XXX ool Lo
931142103 ........... WAL-MART STORESINC ... 04/16/2010 ... |[UBS ... 33.000(............ 1,791 XXX oo Lo
931422109 ........... WALGREEN CO ... | e | 06/18/2010 ... [UBS ... 29.000(............... 953|....... XXX ool Lo
939653101 ........... WASHINGTON REAL ESTATEINVTTRSH ... | 06/03/2010 ... |[UBS . ... 58.000|......... 1,680|....... XXX oo Lo
941848103 ........... WATERSCORP ... 06/18/2010 ... [UBS ... 40.000(............ 2814 ... XXX oo Lo
942749102 ........... WATTS WATER TECHNOLOGIESINC ..............oooooooiiiiiii o | 06/21/2010 ... [UBS . ... 37.000(............ 1,218]....... XXX ool Lo
948741103 ........... WEINGARTENRLTY INVS ... 06/18/2010 ... |[UBS ... 176.000|............ 4111, XXX oo Lo
949746101 ........... WELLS FARGO&CONEW ... | 06/21/2010 ... [UBS ... 129.000]............ 4,000]....... XXX ool Lo
955306105 ........... WEST PHARMACEUTICAL SERVICES ... 06/21/2010 ... |[UBS ... 31.000(............ 1,268]....... XXX oo Lo
959802109 ........... WESTERNUNCO ... 06/18/2010 ... |UBS .. ... 148.000............ 2461(....... XXX ool Lo
968223206 ........... WILEY JOHN & SONSINCCLA ... | 06/21/2010 ... |[UBS ... 64.000|............ 2674(....... XXX oo Lo
969457100 ........... WILLIAMSCOCOSINC ... 06/18/2010 ... |[UBS ... 135.000(............ 3,039(....... XXX oo Lo
971807102 ........... WILMINGTON TRUSTCORPNEW ... e | 06/21/2010 ... [UBS ... 58.000(............. 9M3|....... XXX ool Lo
971867108 ........... WILSHIRE BANCORPINC ... | 06/21/2010 ... |[UBS ... 59.000(.............. 5601....... XXX oo Lo
976657106 ........... WISCONSIN ENERGY COMMON ... o | 06/18/2010 ... [UBS ... 50.000|............ 25501....... XXX ool Lo
982357107 ........... WRIGHTMED GROUPINC ... | 06/21/2010 ... |[UBS ... 157.000|............ 2,793(....... XXX oo Lo
98956P102 ........... ZIMMERHOLDINGS INC ... e | 06/18/2010 ... [UBS ... 44.000(............ 2583(....... XXX ool Lo
989922109 ........... ZOLLMEDCORP ........oooooiiiiiiiiiiiii e 06/21/2010 ... [UBS ... 21.000............... 595(....... XXXl Lo
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136385101 ........... CANADIAN NATURALRESOURCES ... IR I P 06/18/2010 ... |[UBS . ... 37.000|............ 22341....... XXX oo Lo
138006309 ........... CANONIINC ... R 06/21/2010 ... |[UBS ... 115.000(............ 5001(....... XXX ool Lo
000375204 ........... ABBLTD .o R 05/19/2010 ... |[UBS ... 280.000|............ 5189(....... XXX ool U
G1151C101 ... ACCENTUREPLC CLA ... . F] 06/21/2010 ... [UBS ... 88.000|........... 3549(....... XXX oo Lo
018805101 ........... ALLIANZ AG ADR ... R 06/21/2010 ... |[UBS ... 280.000|............ 3,072(....... XXX ool U
MO0861T100 .......... ALVARION LIMITED ... F] 06/21/2010 ... |[UBS ... 87.000(............. 255 ....... XXX oo Lo
02364W105 .......... AMERICAMOVILSADECVSPONS ... R 06/21/2010 ... |UBS ... 55.000|........... 2,715(....... XXX ool Lo
03524A108 ........... ANHEUSER BUSCH INBEV SA/NV ADR ... F] 06/21/2010 ... [UBS ... 75.000(............ 37341...... XXX oo Lo
049255706 ........... ATLAS COPCO ABSPONSADRASERA ... R 05/19/2010 ... |[UBS ... 195.000............ 2,823(....... XXX ool U
054536107 ........... AXASAONE ADRREPRESENTS 1/2 ... R 06/21/2010 ... |[UBS ... 185.000............ 3434(...... XXX ool Lo
05946K101 ........... BANCO BILBAO VIZCAYASPONS ADR ... F] 06/21/2010 ... |UBS ... 315.000]............ 3,669(....... XXX oo Lo
06738E204 ........... BARCLAYSPLC ADR ... R 06/21/2010 ... [UBS ... 250.000]............ 4820]....... XXX ool Lo
072730302 ........... BAYERAG ADR ... F] 06/21/2010 ... [UBS ... 55.000|............ 3413 XXX oo Lo
055434203 ........... BG GROUPPLC SPONADR ..ot R 06/21/2010 ... [UBS ... 70.000|............ 55711....... XXX oo U
088606108 ........... BHP BILLITON LTD SPON ADR ........ooooiiiii F] 05/19/2010 ... [UBS . ... 95.000|............ 6,559(....... XXX oo Lo
05565A202 ........... BNP PARIBAS ADR ... F] 05/19/2010 ... |UBS ... 180.000............ 5829(....... XXX oo U
o 055622104 ........... BPPLCSPONADR ... R 06/21/2010 ... |[UBS ... 205.000]............ 9,3661....... XXX ool Lo
m | 110448107 ........... BRITISH AMERN TOB PLC SPONSORED ..............coooooiiiiiiiiiiiiiii F] 06/21/2010 ... |[UBS ... 65.000|............ 4014]....... XXX oo U
S [16939P106 ... CHINALIFEINS COADR ... R 05/19/2010 ... [UBS . ... 40.000(............ 2,695(....... XXX ool Lo
4126132109 ........... CNOOCLTD ADR ... F] 05/19/2010 ... [UBS . ... 15.000(............ 2,466(....... XXX oo Lo
G2554F105 .......... COVIDIEN PLC ... R 06/18/2010 ... |UBS .. ... 130.000]............ 6,178(....... XXX ool Lo
225401108 ........... CREDIT SUISSE GROUP-SPON ADR .........ooooiiiiiiiiii F] 06/21/2010 ... |UBS ... 260.000]........... 12,619]....... XXX oo Lo
23304Y100 ........... DBS GROUP HLDGS LTD SPONSORED ....................c.cooo F] 05/19/2010 ... |UBS ... 115.000(............ 4809]....... XXX oo U
25243Q205 ... DIAGEO PLC SPNSRD ADRNEW ... R 06/21/2010 ... [UBS ... 40.000(............ 2,661(....... XXX ool Lo
268780103 ........... E.ONAG SPONADR ... F] 05/19/2010 ... |UBS ... 150.000............ 4998]....... XXX oo U
29666V204 ........... ESPRITHLDGS LTD ADR ... R 05/19/2010 ... |[UBS ... 220.000]............ 2904(....... XXX ool U
344419106 ........... FOMENTO ECONOMIC MEXSPONADR 1 ..., F] 05/19/2010 ... [UBS ... 35.000(............ 1,523]...... XXX oo Lo
36160B105 ........... GDF SUEZ SPON ADR ... R 05/19/2010 ... |[UBS . ... 45.000(............ 1,511]...... XXX ool U
37733W105 ... GLAXOSMITHKLINE PLCADR ... R 06/21/2010 ... [UBS ... 90.000|............ 3,202(....... XXX ool Lo
438128308 ........... HONDA MOTORNEW ADR ... F] 05/19/2010 ... [UBS . ... 90.000|............ 29491 ... XXX oo Lo
404280406 ........... HSBC HOLDINGS PLC-SPON ADR ..ot R 06/21/2010 ... [UBS ... 155.000............ 7540(....... XXX ool Lo
453142101 ........... IMPERIAL TOBACCO GROUP ADRONE ... F] 06/21/2010 ... |[UBS ... 55.000|............ 3012(....... XXX oo U
456837103 ........... ING GROEP NV ADR ... R 06/21/2010 ... |[UBS ... 575.000]............ 5217(....... XXX ool Lo
500458401 ........... KOMATSULTD ADR ... F] 05/19/2010 ... |UBS ... 120.000............ 2,1901....... XXX oo U
501173207 ........... KUBOTA CORP ADR ... ..o F] 05/19/2010 ... [UBS . ... 40.000(............ 1,698|....... XXX oo Lo
505861401 ........... LAFARGE S A SPONSORED ADR ... R 05/19/2010 ... |UBS ... 330.000]............ 5064....... XXX ool U
502441306 ........... LVMH MOET HENNESSY LOUISVUITTON ... F] 05/19/2010 ... |UBS ... 130.000............ 2,883(....... XXX oo U
570912105 ........... MARKS & SPENCERPLCADR ... R 06/21/2010 ... [UBS ... 325.000]............ 3,287(....... XXX ool U
606769305 ........... MITSUBISHI CORP SPONS ADRONE ... F] 05/19/2010 ... |UBS ... 130.000............ 6,089....... XXX oo U
606783207 ........... MITSUBISHI ESTATE LTD ADR ... R 06/21/2010 ... [UBS ... 15.000(............ 24361....... XXX ool U
606822104 ........... MITSUBISHIUFJFINLGROUPINC ... F] 05/19/2010 ... |UBS ... 565.000]............ 2891(....... XXX oo Lo
641069406 ........... NESTLE SA SPONSORED ADRREPSTG ..........coooiiiiiiiiiiiieiee F] 06/21/2010 ... |[UBS ... 270.000]........... 12,875]....... XXX oo Lo
654090109 ........... NIDEC CORP ADR SPONSORED ADR .............ooooiiiiii R 05/19/2010 ... |[UBS . ... 80.000|............ 1,945] ... XXX ool Lo
654445303 ........... NINTENDO COLTD ADR ... F] 06/21/2010 ... |[UBS ... 80.000|............ 3,074(....... XXX oo Lo
65535H208 .......... NOMURA HOLDINGS INCADR ... R 06/21/2010 ... [UBS ... 310.000]............ 1,898]....... XXX ool Lo
66987V109 ........... NOVARTIS A G ADR ... F] 06/21/2010 ... |[UBS ... 110.000|............ 5297(....... XXX oo Lo
707885109 ........... PENN WEST ENERGY TRFOREIGN ... [ I P 06/18/2010 ... [UBS ... 99.000|............ 1,997]...... XXX ool Lo
71654V408 ........... PETROLEOBRASILEIROS AADR ...t LR 05M19/2010.... [UBS ... 65.000]............ 2439|....... XXXl Lo
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74435K204 ........... PRUDENTIAL PLC ADR ... F] 04/16/2010 ... |[UBS ... 30.000(.............. 538|....... XXX oo Lo
758204200 ........... REED ELSEVIER NV-SPON ADRADR ... R 06/21/2010 ... |[UBS ... 140.000]............ 3,140(....... XXX ool Lo
767204100 ........... RIOTINTOPLC ADR ... R 05/19/2010 ... |[UBS . ... 70.000|............ 4020]....... XXX ool U
771195104 ........... ROCHE HLDGLTD SPONADR ........ooooiiiiiiii F] 06/21/2010 ... |UBS ... 140.000............ 5155(....... XXX oo Lo
780259206 ........... ROYAL DUTCH SHELL PLC-ADR A ... .. R 06/21/2010 ... [UBS ... 90.000|............ 5002f....... XXX ool Lo
74975E303 ........... RWE AKTIENGESELLSCHAF-SP ADR ... F] 05/19/2010 ... [UBS . ... 20.000|............ 1,725 ... XXX oo U
80105N105 .......... SANOFI-AVENTIS .. R 06/21/2010 ... |[UBS ... 145.000............ 4671]....... XXX ool Lo
803054204 ........... SAP AG SPONSORED ADR SAP ... F] 06/21/2010 ... |UBS ... 105.000............ 4767|....... XXX oo Lo
806857108 ........... SCHLUMBERGERLTD .......oooiiii R 06/18/2010 ... [UBS ... 22.000(............ 1,375]....... XXX ool Lo
826197501 ........... SIEMENS AGADR ... R 06/21/2010 ... [UBS ... 75.000(............ 7,108(....... XXX ool Lo
83364L109 ........... SOCIETE GENERALE FRANCEADR ... F] 05/19/2010 ... |UBS ... 951.000]........... 10,829 ....... XXX oo U
835699307 ........... SONY CORP AMERN SHNEWADR ... R 06/21/2010 ... [UBS ... 95.000(............ 3017¢....... XXX ool Lo
874039100 ........... TAIWAN SEMICONDUCTOR SPONADR ... F] 06/21/2010 ... |UBS ... 300.000]............ 2,987(....... XXX oo Lo
879382208 ........... TELEFONICA SASPONSORED ADR ... R 06/21/2010 ... [UBS ... 85.000(.......... 5327(....... XXX oo Lo
881575302 ........... TESCO PLC SPONSORED ADR ..o F] 06/21/2010 ... |UBS ... 400.000(............ 7,332(....... XXX oo U
881624209 ........... TEVA PHARMACEUTICAL INDSLTD ADR ... F] 06/21/2010 ... |[UBS ... 328.000(........... 19,532]....... XXX oo Lo
o 89151E109 ........... TOTAL SA-SPON ADR ... R 06/21/2010 ... |[UBS ... 188.000............ 9,644 (... XXX ool U
m 892331307 ........... TOYOTAMTRCORP ... F] 06/21/2010 ... |[UBS ... 60.000|............ 4534...... XXX oo Lo
S (HB9128104 ... TYCO INTERNATIONAL LTD ... R 06/18/2010 ... [UBS ... 35.000(............ 1,358]....... XXX ool Lo
oo |91912E105........... VALE SAADR ... F] 06/21/2010 ... |UBS ... 145.000(............ 3,935(....... XXX oo U
92857W209 .......... VODAFONE GROUP PLC ADR ... R 06/21/2010 ... [UBS ... 450.000(............ 9,295(....... XXX ool Lo
977874205 ........... WOLTERS KLUWER NV ADR ... F] 06/21/2010 ... |UBS ... 190.000............ 3781 ... XXX oo U
92933H101 .......... WPP PLCADR ... F] 05/19/2010 ... [UBS ... 60.000|............ 2979(....... XXX oo Lo
98418K105........... XSTRATAPLCADR ... R 05/19/2010 ... |UBS .. ... 495.000(............ 1,366|....... XXX ool U
98982M107 .......... ZURICH FINANCIAL SVCSADR ... F ] 06/21/2010 ... |UBS .| 215.000|............ 4637]....... XXX ool U
9099999 Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated) ... XXX 1,389,467 ....... XXX XXX....
9799997 Subtotal - Common StOck - Part 3 ... ... XXX 1,389,467|....... XXX XXX....
9799998 Summary ltem from Part 5 for Common Stocks (N/A 10 QUAEIlY) ... XXX ... XXX XXX ... XXX ... XXX.....
9799999 Subtotal - COMMON STOCKS ... . e | XXX 1,389,467|....... XXX XXX....
9899999 Subtotal - Preferred and CommMON StOCKS ... ... oo XXX o] 1,396,004 ]....... XXX oo XXX ...
9999999 Total - Bonds, Preferred and CommON STOCKS ... XXX 6,044 547|..... .. XXX oo 19,5991 ..... XXX.....

(@) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues .............. 28.
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Bonds - U.S. Governments
31331JDQ3 . | FEDERAL FARM CRBKS CONS ....... ... |05/26/2010 | CALLED @ 100.0000000 ....|.... XXX ... |...... 250,000 ..... 250,000.00 | .. ... 249875 | ouiiiiiin [ B B e 249,881 02/11/2016 | 1
3133XX4D6 . | FEDERAL HOME LOAN BANKS ....... ... |06/23/2010 | CALLED @ 100.0000000 ....|.... XXX ... |...... 250,000 ..... 250,000.00 .. 250,000 .. 11/26/2012( 1 .
3136FHCJ2 . | FEDERAL NATL MTG ASSN ... |06/28/2010 | CALLED @ 100.0000000 ....|.... XXX ... |...... 250,000 ..... 250,000.00 .. 249952 .. 02/26/2019 | 1 .
3136FJAB8 .. | FEDERAL NATL MTG ASSN ... |06/29/2010 | CALLED @ 100.0000000 ....|.... XXX ... |...... 250,000 ..... 250,000.00 .. 249943 .. 12/29/2014 [ 1 .
36296DJ82 . .| GNMA PASS-THRU X SINGLE FAMILY . | ... |06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 13557 [ ...... 13,556.70 ... 13,557 .. 10/15/2023 | 1 .
36296JCV5 . | GNMA PASS-THRU X SINGLE FAMILY . | ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 2073 ....... 207344 ... .. 2073 .. 08/15/2039 | 1 .
36297FSV5 . | GNMA PASS-THRU X SINGLE FAMILY . | ... |06/01/2010 | PRINCIPAL RECEIPT ...... L XXX 4561 ....... 4561.03|.... .. 4,561 08/15/2024 | 1
0399999 Subtotal - Bonds - U.S. GOVEIMMENTS .. .. ... .\ ttttteteteteiaieieiaieeeiaianannes Co XXX [ 1020191 L. 1,020,19147 [ ... ... 1,020,859 .. ... 20152 o [ (948) [ [ (@48) [ [ 1,019,967 . XXX
Bonds - U.S. Special Revenue, Special Assessment
3128PES33 . | FEDHOMELNMTG ................. ... |06/01/2010 [ PRINCIPAL RECEIPT ...... XXX 6874|....... 6,87351|......... 7359 |......... 6943 | ... (TO) | e (TO) | e 6,874 08/01/2016 (1 .........
3133XXWS2 .| FEDERAL HM LN BK CMO Y2-2015 ... | ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 17,763 | ...... 17,76250 | ........ 17,840 oo | [ (T8) | e (T8 | 17,763 04/20/2015 |1 .........
31283KWN4 .| FEDERAL HOME LN MTG CORP POOL
HOT o ... |06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 14617 (... 1461713 [ ........ 14788 ... 14,762 L 14617 .. 04/01/2019
31335HVEO . | FEDERAL HOME LOAN 90613 5% 1/2023| ... | 06/01/2010 | PRINCIPAL RECEIPT ...... XXX 5378|....... 5378.39|......... 5732]|... 5,209 .. 5378].. 01/01/2023
31395MH93 . | FHLMC MULTICLASS PREASSIGN 00640) ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 9492 ....... 949189 [ ......... 9614 ... 9,575 .. 9492 .. 06/15/2014
31395HW48 . | FHLMC MULTICLASS SER 2896 CLVA5 | ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX TABT|....... 746710 (......... 7571 ... 7,541 .. TA67] .. 10/15/2015
3128PNCH9 .| FHLMCPC GOLD 15YR ............. ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 7502(....... 759185 | ......... 7,793 ] ... 7,777 L7592 .. 06/01/2024
3128MCGH2 | FHLMC PC GOLD COMB 15 . 06/01/2010 | PRINCIPAL RECEIPT ...... XXX 8650 |....... 864973 (......... 8862]... 8,844 .. 8650].. 06/01/2024
() 3128MMKX0 | FHLMC PC GOLD COMB 15 ... 06/01/2010 | PRINCIPAL RECEIPT ...... XXX 9219 ....... 921887 |......... 9460]... 9,449 .. 9219] .. 05/01/2024
m 3128KQD78 . | FHLMC PC GOLD COMB 30 ... 06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 1274 (... 11,27364 [ ........ 11816]... 11,766 L1274 05/01/2037
< 31297H4M8 . | FHLMC PC GOLD COMB 30 ... 06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 20631 ...... 20,630.51 21,056 | ... 21,039 ... 20831].. 02/01/2035
S 31297VY69 . | FHLMC PC GOLD COMB 30 ... 06/01/2010 | PRINCIPAL RECEIPT ...... XXX 18,188 [ ...... 18,187.54 18,563 | ... 18,546 . 18,188 .. 11/01/2035
31394YNU4 . | FHLMC REMIC SERIES 2802 .. ... |06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 27557 |...... 27,556.84 | ........ 28384 ... 28,235 27,557 05/15/2028
31396ND86 . | FHLMC REMIC SERIES 3145 ......... ... |06/01/2010 [ PRINCIPAL RECEIPT ...... XXX 8222|....... 822189 |......... 8481|... 8,469 8,222 10/15/2034
31398E3H5 . | FHLMC REMIC SERIES 3545 .. ... | ... |06/01/2010 [ PRINCIPAL RECEIPT ...... XXX 16,933 [...... 16,933.12 [ ........ 16,859 ... 16,869 16,933 12/15/2016
31392WB33 . | FHR 2512 PE 5.5% 2/2022 . ... 06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 15,557 | ...... 15,556.66 15459 | ... 15,478 15,557 02/15/2022
31392HWD1 | FNMA 2003-3HD 4.00% 9/2016 .| ... [06/01/2010 | PRINCIPAL RECEIPT ...... XXX 4201 ....... 420051 (........ 12,552]... 4,216 4,201 09/25/2016
31371MBN6 . | FNMA 255745 5.5% 5/2025 .. . ... ... | ... |08/01/2010 | PRINCIPAL RECEIPT ...... XXX 7,964 |....... 796447 ......... 8906]... 7,851 7,964 05/01/2025
31402BXE9 . | FNMAPASS-THRU INT15YEAR ..... ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 4207 [ ....... 420719 (......... 4328]... 4,314 4,207 08/01/2018
31410FWM3 .| FNMA PASS-THRU INT 15 YEAR ..... ... |06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 12,308 | ...... 12,308.29 [ ........ 12,801 ]... 12,752 12,308 05/01/2021
31414R7J8 ..| FNMAPASS-THRU INT15YEAR ..... ... |06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 18,391 [...... 18,390.83 [ ........ 18,862 ... 18,862 18,391 04/01/2023
31416RTG8 . | FNMAPASS-THRU INT15YEAR ..... ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 6,989 ....... 6,988.63 [......... 6,9%|... 6,996 6,989 06/01/2024
31417KQ59 . | FNMAPASS-THRU INT15YEAR ..... ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 3883 ....... 3,88347 [......... 3897 |... 3,806 3,883 08/01/2024
31371LCDY . | FNMAPASS-THRU LNG 30 YEAR .... |... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 6,565 ....... 6,564.69 ......... 6,731 ... 6,722 6,565 09/01/2033
31402CVZ2 . | FNMAPASS-THRU LNG30YEAR .... |... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 23856 |...... 23,856.27 [ ........ 24,400 ... 24,381 23,856 03/01/2034
31402DMP2 . | FNMA PASS-THRU LNG 30 YEAR .... | ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 7749 ... 774925 (......... 7870]... 7,867 7,749 . 09/01/2034
31403C6L0 . .| FNMA PASS-THRU LNG30YEAR .... |... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 18280 [ ...... 18,279.73 | ........ 18720 ... 18,702 18,280 02/01/2036
31403DDX4 . | FNMA PASS-THRU LNG30YEAR .... | ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 29603 |...... 29,602.84 31,004 | ... 30,958 29,603 04/01/2036
31414PZM4 . | FNMAPASS-THRU LNG 30 YEAR .... | ... |06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 45953 | ...... 4595337 | ........ 48136 |... 48,111 45,953 03/01/2038
31416RFA6 . | FNMAPASS-THRU LNG30YEAR .... | ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 6574 |....... 6,57357 ......... 6,607 ]... . 6,608 6,574 01/01/2034
31371KSHS5 . | FNMA POOL #254420 6% DUE 07-01-20 | ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 8,020 (....... 8,019.78 | ......... 8260 ... . 8251.. 8,020 07/01/2022
31371LE62 .. | FNMA POOL #254957 4% 10-01-2013B | ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 7702 ... ... 770241 ... 4621 ... . 5019(.. o . .. 7,702 10/01/2013
31371LHE2 . | FNMA POOL #255029 5% 12-01-2023B | ... |06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 12731 ...... 12,731.26 12,769 12764 oo e B3 e e B e 12,731 12/01/2023
31371LMX4 . | FNMA POOL #255174 PASS THRU 10
YR e ... |06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 39,735 ...... 3973450 [ ........ MAT5 | 339 | e (1804) | e (1804) | 39,735 03/01/2014
31371LR50 . .| FNMA POOL #255308 3 5% 05-01-2014 .| ... |06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 28912 ...... 2891207 [ ........ 28,564 |........ 28,639 .. e 274 274 ... 28912] .. 05/01/2014
31371NU45 . | FNMA POOL #257203 5% DUE 05-01-20 | ... |06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 13641 (...... 13,640.78 13,568 [ ........ 13574 .. ... 138411 .. 05/01/2028
31402RA41 . | FNMA POOL #735427 4 5% 12-01-2018 .| ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 11,002 ...... 11,00223 [ ........ 10,958 | ... 10,964 | .. . 11,002 .. 12/01/2018
31412QWA3 .| FNMA POOL #932241 4% 12-01-2019B | ... |06/01/2010 | PRINCIPAL RECEIPT ...... o XXX 6934|....... 693415|......... 7,160 ... L7275 .. .. 6934 .. 12/01/2019
31396QZS1 . | FNMA REMIC TRUST 2009-70 ........ ... |06/01/2010 [ PRINCIPAL RECEIPT ...... o XXX 13640 (...... 13,640.26 | ........ 13,764 ... 13,761 | .. . 13640 .. 08/25/2019
31394DUS7 . | FNR 2005-43EN ............... ... |... |06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 15623 (...... 15,623.20 [ ........ 15511 ... 15,584 | .. . 156231 .. 05/25/2019
38374E7M3 . | GNMA 3.949% DUE 07-16-2033 .. 06/01/2010 | PRINCIPAL RECEIPT ...... XXX 1795 ....... 179524 | ... L1852 ... . 1853 .. L1795 . 07/16/2033
38373SW78 . | GNMA REMIC TRUST 2003-35 ... 06/01/2010 | PRINCIPAL RECEIPT ...... C XXX 14214 (... 14,213.76 14,356 ..o . 14214 03/16/2033
38374J6V3 .. | GNMA REMIC TRUST 2004-103 ....... | ... |06/01/2010 | PRINCIPAL RECEIPT ...... C XXX e 102,341 | ..... 102,340.79 | ....... 102,948 | ... 102,623 | .. .. 102,341 .. 12/16/2019
38373MMF4 . | GNMA REMIC TRUST 2004-108 ....... ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 1,264 |....... 126353 |......... 1,281]......... 1278 L1264 05/16/2027
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment . ..................coovveiiiin... o XXX e 679,491 |..... 679,487.94 | ....... 698234 |....... 655,662 |..........ooo | (8372 | i (B3T2) e 679,491 XXX
Bonds - Industrial and Miscellaneous (Unaffiliated)
001957BC2 . | AT&TCORPCRSENS ............... ... |06/2412010{ UBS ................c.ee. C XXX e 108,055 | ..... 100,000.00 101,327 | oo e 6,728 ......... 6,728|........ 4,522 11/15/2011
05947UBM9 . | BANC AMER CMBS 2001-1 ........... ... |06/01/2010 | PRINCIPAL RECEIPT ...... XXX 9690 (....... 9,690.24 . . o . 04/15/2036
33736XBZ1 . | CMO 1ST UN NATL BK COMLMTG TR 20} ... |06/12/2010 | PRINCIPAL RECEIPT ...... XXX 4,926 |....... 4,926.01 01/12/2043
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46625MKK4 . | CMO J P MORGAN CHASE COML MTG
SEC ... 05/28/2010 | PRINCIPAL RECEIPT ...... CXXX 8180 |....... 817964 |......... 8267 |......... 8214 | ... (15 [P (15 [P I, 8480 [ ... [ [ 185 | 05/12/2034 | 1FE ......
617059JH4 . .| CMO MORGAN J P COML MTG FIN
CORP ... .o ... |04/15/2010 [ VARIOUS ................ XXX 13,061 | ...... 13,061.38 | ........ 13300 |........ 13,093 |............ | B (32) 08/15/2032
585515AB5 . | MELLON FDG CORP SUB NT DTD 05/14/| ... |06/17/2010 | UBS XXX 157274 | ... 150,000.00 | ....... 150,525 | ....... 150,292 | .......cooeon | veonvne (95) [ eniiiiii | (95) 05/14/2011
655356JG9 ..| NOMURA ASSET SECS CO 1998-D6 ... | ... |06/10/2010 | PRINCIPAL RECEIPT . XXX 3319|....... 331946 | ......... 3510 | ........ 3474 ... (B4 (154) 03/15/2030
05565QBHO . | BP CAPMKTSPLC .................. F 106/10/2010{UBS ..................... XXX 133200 ..... 150,000.00 | ....... 155720 [ .............o | e (BAB) | (345) 03/10/2015| 1FE ......
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .......................c.oooiii. Lo XXX e 437,705 | ..... 439176.73 | ....... 449153 | ... ... 201755 | ... e (1399 [ (1,399) . XXX . XXX
8399997 Subtotal - BONGS - PAM 4 .. .. .. ...ttt S XXX ... 2137,387[... 2,138,855.84 | ...... 2,168,246 |....... 968569 |............. [...... (10,719 [............. [...... (10,719) . XXX XXX
8399998 Summary Item from Part 5 for Bonds (N/Ato Quarterly) .......... ..o, Lo XXX XXX XXX LXXX . XXX LXXX L . XXX . XXX
8399999 Subtotal - BONAS . ... .. ... Lo XXX ..o |....2137,387 ... 2,138,855.84 |...... 2,168,246 |....... 968569 |............. [...... (10,719) | ... | (10,719) . XXX XXX
8999998 Summary Item from Part 5 for Preferred Stocks (N/Ato Quarterly) ...................ccovvinnnn. XXX XXX XXX XXX .. XXX XXX . XXX . XXX
Common Stock - Industrial and Miscellaneous (Unaffiliated)
002824100 .. | ABBOTT LABS 05/19/2010 [UBS ..o 287.000 ....... 13777 oo XXX oo | o 15782 e e e e e IBTB2 (1,955) ,955) XXX [L
00817Y108 ..| AETNAINC ... |06/11/2010 {UBS ... 284.000 ........ 200 | .0 XXX oo e 9724 e e e e e 9 TA (1,524) | .. (1,524) | .. . XXX [L.
024835100 . . | AMERICAN CAMPUS COMMUNITIES INC| ... |05/7/2010 | UBS .............coeen|ovnnnn, 150.000 | ........ 4199 [ XXX o e 4007 | e e L e e 8007 [ 191 191 CXXX. L.
025816109 .. | AMERICAN EXPRESSCO ............ . 05/05/2010 {UBS ..o 231000 ....... 10,210 [ ... XXX oo | oo s 9576 [ e e e e e 9BTB 633 . 633 .. . XXX [L.
037389103 ..|AONCORP ............... 06/10/2010 [UBS ..o 259.000 | ....... 10124 ... XXX oo | 10,080 [ Lo e e e e 10,080 [ 64 .64 .. . XXX [L.
037604105 .. | APOLLO GROUP INCCLA . 05/14/2010 [UBS .........ccoooiiiiii [ 81.000|........ 4206 | ... XXX oo oo B S (815) )| - . XXX [L.
057224107 .. | BAKER HUGHESINC ...... 05/03/2010 | Fractional par/shares ....... [......... 0.261 | .......... 13 XXX oo e 13 e e [ e [ e B . CXXX. L.
071813109 .. | BAXTERINTLINC ........... 04/13/2010 [UBS ... [ 170.000 | ........ 9,867 [ ... XXX oo [ooeoen 10,010 | [ e [ e e 10,010 | (143) ). CXXX. L.
075887109 .. | BECTON DICKINSON & CO . 04/16/2010 |UBS ... [ 85.000 | ........ 6,601 ... XXX .ov [ooeonen 8849 | o [ e L e e 8B40 (48) ..(48)].. CXXX. L.
055482103 .. [BJSVCSCO ... 05/03/2010 | Exchange ................ [....... 745000 | ....... 732 o XXX o | 4782 e [ e [ e e AT 2,400 2,400 CXXX. L.
099469504 . . | BOOTS & COOTS INTL WELL CTL INC . 04/12/2010 [UBS ... [ 737.000 | ........ 267 [ XXX o e 1259 | [ e L e e 1259 908 .. 908 LXXX. U
101121101 ..| BOSTONPPTYSINC ................ 04/26/2010 |UBS ... [ 33.000(........ 2854 | XXX oo e 2278 [ e e e e 2278 376 . 376 CXXX. L.
124830100 .. [ CBL & ASSOC PPTYSINC .. 04/29/2010 [UBS ... 85.000|........ 1253 | o0 XXX oo [ 082 e 982 311 L3 . XXX [L.
189754104 .. [ COACHINC ................ 04/22/2010 {UBS ..o 42000 ........ 1805 | ... XXX oo [ 0842 e B2 263 | . 263 |. . XXX [L.
195872106 . .| COLONIAL PPTYS TR COM ... 05/10/2010 |UBS ... [ 95.000 | ........ 1468 [ ... XXX oo | 1854 [ e [ e [ e e B 14|, 4. CXXX. L.
216648402 .. | COOPER COMPANIES INC ... 04/15/2010 [UBS ..........ccoooiiiii i 176.000 | ........ 6,783 ... XXX ..o | 8628 | 6823 159 | . 159 | . . XXX [L.
219350105 .. | CORNING INCORPORATED .. 04/08/2010 [UBS ... [ e 385.000 | ........ TB37 [ XXX on oo 7820 | [ e L e e e TR0 217 217 CXXX. L.
231021106 .. | CUMMINSINC ...................... ... |05/07/2010 [UBS ... 52000 |........ 3488 | ... XXX ..o oo 394 3 (453) . (453) XXX [L.
251591103 .. | DEVELOPERS DIVERSIFIED RLTY CORF{ ... |05/21/2010 | UBS ..........ccoovvuennn | innn, 131.000 | ........ 1449 [ oo XXX oo | A0 e e L e [ e e TIO (261) . (261) CXXX. L.
253868103 .. | DIGITAL REALTY TRUSTINC ......... 06/28/2010 |UBS ... [ 17.000 | ........ 1,002 .o XXX oo | 1001 [ e L e [ e [ 1000 2 .2 CXXX. L.
278058102 .. | EATONCORP .............. 05/26/2010 [UBS ... [ 114.000 | ........ 7891 [ XXX ow [ 7593 | [ e L e e e T3 298 .. 298 CXXX. L.
278642103 .. [EBAYINC .................. 05/19/2010 [UBS ... [ 527.000 | ....... 11,390 .o XXX oo | 1251 [ e [ e [ e e 128 (1,121) (1,121) CXXX. L.
29266R108 . .| ENERGIZER HOLDINGS INC .. 04/21/2010 [UBS ... [ 112000 | ........ 6771 [ oo XXX on o 8947 | o [ e e e e BT (176) . (176) CXXX. L.
29476L107 .. | EQUITY RESIDENTIAL ......... 04/08/2010 |UBS ... [ 71.000 | ........ 2861 oo XXX ow oo 2339 | [ e L e e 2339 521 . 521 CXXX. L.
297178105 .. | ESSEX PROPERTY TRUSTINC ....... [... |06/30/2010| UBS ..........cccovvvvvnen|evinnnn, 9.000......... 899 | ..o XXX oo e 936 [ | [ e e 938 [ @7]. @7]. CXXX. L.
313747206 .. | FEDERAL RLTY INVT TRSHBENINT .. | ... |04/27/2010 | UBS ...........cooeveefovnnnn. 40.000 | ........ 3,038 [ ... XXX o oo 2698 | [ e L e e 2898 340 340 .XXX.|L
35671D857 . .| FREEPORT-MCMORAN COPPER &
GOLDB ... 05/07/2010 {UBS .........ccooiiiiiii e 185.000 | ....... 13,072 ... XXX oo | oo o 15482 [ e e e e 15482 (2,410 ) XXX fL
36106P101 .. | FURIEX PHARMACEUTICALS INC COM 06/24/2010 |UBS .......ovvveee [ 61500 |......... 656 ... XXX oo | e 0T [ | [ e e A0 255 (. 255 (. CXXX. L.
371901109 .. | GENTEXCORP ..................... 05/12/2010 {UBS ... 123.000 | ........ 2620 ... XXX ..o oo s 2817 | 28T 103 . 103 (. . XXX [L.
372460105 . . | GENUINE PARTS CO 04/13/2010 [UBS ..o [ 40.000 | ........ 1727 | oo XXX oo [ 0B85 | o e BB 162 . 162 XXX [L.
382388106 .. | GOODRICH CORP CORPORATION 06/07/2010 |UBS ... [ 44000 ........ 2807 oo XXX oon e 3085 | e e L e e 3085 e 278) . (278) CXXX. L.
38259P508 .. | GOOGLE INC CLA .. 06/09/2010 |UBS ... [ 32000 ....... 15,806 [ ... XXX oo |ooveenn 19,000 [ oveiinnins oo [ e [ e e 19,000 [ (3,193) (3,193) CXXX. L.
418056107 .. [ HASBROINC ............. 06/23/2010 [UBS ... [ 327.000|....... 13138 .o XXX oo e 11,808 [ e L e [ e e 1908 1,230 1,230 CXXX. L.
428236103 .. | HEWLETT PACKARDCO ....... 05/17/2010 [UBS ... [ 101.000 | ........ 4767 o XXX o o 5322 e [ e L e e e B322 (555) | . . (555) | . CXXX. L.
431284108 .. | HIGHWOODS PROPERTIES INC . 05/03/2010 [UBS ... [ 60.000 | ........ 1,962 . XXX oo e 1869 [ e [ e [ e e 1889 9. .. 93]. CXXX. L.
437076102 .. [ HOMEDEPOTINC .................. 05/19/2010 [UBS ... [ 126.000 | ........ 4329 o XXX o e 4214 [ e e e 214 114 114 CXXX. L.
44106M102 . | HOSPITALITY PROPERTIES TRUST ... 04/27/2010 |UBS ......oevvviee [ 63.000|........ 1765 .. XXX oo | 1449 L e [ e e e [ 9 315(. .. 315 CXXX. L.
44107P104 . .| HOST HOTELS & RESORTS, INC. ... 06/30/2010 [UBS ... [ 408.000 | ........ 5881 [ ... XXX .o [ooeoenn 5353 | oo [ e [ e e B3B3 527 | . .. 527 CXXX. L.
459200101 .. [IBMCORP .................. 04/14/2010 [UBS ...........ccooiiiii v 166.000 | ....... 21384 |0 XXX oo 20725 | [ 20T (341)] . (341 | . XXX [L.
458140100 .. [ INTEL CORP ... 04/28/2010 [UBS ... [ e 482.000 | ....... MA27 [ XXX o | 10374 [ [ [ e [ e 0374 753 (. .. 7531 CXXX. L.
465741106 .. [ ITRONINC ............. 05/10/2010 |UBS ... [ 75.000 | ........ 5666 ... XXX .o [.oovee BT | [ e [ e e BT 519 (. .. 5191 CXXX. L.
478160104 .. | JOHNSON & JOHNSON .. 06/10/2010 [UBS ... 131.000 | ........ TOT3| ... XXX oo oo 8515 8B (842) | . .(842) | . . XXX [L.
478366107 .. | JOHNSON CONTROLS ... 06/08/2010 [UBS ... 314000 | ........ 8190 | ... XXX ..o | 9183 983 (993) | . .(993) | . XXX [L.
48020Q107 . | JONES LANG LASALLE INC 05/11/2010 [UBS ... [ 120.000 | ........ 9,290 [ ... XXX ov e 7569 | e e L e e e TBB9 e 1,721 .. 1,721 .. CXXX. L.
46625H100 ..| JPMORGAN CHASE & CO .. 06/18/2010 [UBS .....vvvieieia [ 105.000 | ........ 4283 [ XXX o e 4998 | L e L e e 4998 (715) | . L(715) | . CXXX. L.
487836108 .. | KELLOGGCO ............ 05/26/2010 |UBS ... [ 81.000|........ 4306 | ..o XXX on e 4277 [ e L e e 27T 28] .28, CXXX. L.
50075N104 . .| KRAFT FOODS INC CLA . 05/07/2010 [UBS ... [ 147.000 | ........ 4419 [ XXX o e 358 | e e L e e 4388 e 63]. .83|. CXXX. L.
524901105 .. | LEGGMASONINC .................. 06/07/2010 [UBS ...........oovoe | 141.000 | ........ 4242 0 XXX A4 Al (81) (81) . XXX . |L
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531914109 .. [ LIFEWAY FOODSINC ............... 04/16/2010 [UBS .......coovvvieeen [t 39.000 | ......... 437 (... XXX ... . XXX
539830109 .. | LOCKHEED MARTIN CORP ... 05/05/2010 |UBS ... [ 32000 ........ 2718 ... XXX ... . XXX
554489104 .. | MACK-CALIREALTY CORP ....... 06/10/2010 [UBS ... [ 120000 | ........ 3729 (... XXX ... . XXX
582839106 . . | MEAD JOHNSON NUTRITION CO | ... | 04/09/2010| UBS ... | 30000 |........ 1,559 ... XXX ... . XXX
59156R108 .| METLIFEINC ....................... ... |06/04/2010| UBS ..........oevvenini] e 395.000 | ....... 16,295 [.... XXX ... . XXX
59522J103 .. | MID-AMER APARTMENT CMNTYSINC . | ... |04/05/2010 | UBS ...........ccoevvn|vinnnn. 73.000 | ........ 74T [ XXX ... . XXX
638620104 .. | NATIONWIDE HEALTH PROPERTIES INQ ... |05/19/2010 | UBS ..........coeovvvens | inen, 150.000 | ........ 5057 ... XXX ... . XXX
651290108 .. | NEWFIELD EXPLORATIONCO ........ . | 047132010 | UBS ... 42000 ........ 2252 [ .... XXX ... . XXX
654106103 .. | NIKE INC CL B .. | 041212010 | UBS ... 54.000 | ........ 4132 (... XXX ... . XXX
674599105 .. | OCCIDENTAL PETROLEUM CORP ... 05/07/2010 [UBS ... [ 103.000 | ........ 8157 ... XXX ... . XXX
701094104 .. | PARKER HANNIFINCORP ........ 06/07/2010 [UBS ... [ 212000 | ....... 12,527 ... XXX ... . XXX
70509V100 .. | PEBBLEBROOK HOTEL TR . 04/23/2010 |UBS ... [ 69.000 | ........ 380 ... XXX ... . XXX
713448108 .. | PEPSICOINC ............. . 06/16/2010 [UBS ..o 109.000 | ........ 7,003].... XXX... . XXX
717081103 .. | PFIZERINC ........................ 04/14/2010 [UBS ..........cooviiiiii s 226.000 | ........ 3,837 XXX . XXX
717124101 .. | PHARMACEUTICAL PROD
DEVELOPMENT ......oivvvininn 06/16/2010 | VARIOUS ..........cooeou [vnnnnn 344000 | ........ 8930 [.... XXX ... . XXX |L
718172109 .. | PHILIP MORRIS INTLINC ............ 06/10/2010 [UBS ... [ 301.000 | ....... 13541 (... XXX ... CXXX. L.
723787107 .. | PIONEER NATURAL RESOURCES CO . | ... |04/13/2010|UBS ..........covvvvvennn|innen, 160.000 | ........ 9874 ... XXX ... CXXX. L.
729251108 .. | PLUM CREEK TIMBER COINC ........ ... |06/14/2010| UBS .........oovvveniinii]iinns 144.000 | ........ 5159 ... XXX ... CXXX. L.
737464107 .. | POST PPTYS INC . 06/30/2010 [UBS ... [ 172000 | ........ 4,036 [.... XXX ... CXXX. L.
693506107 .. | PPG INDUSTRIALSINDS INC .. ........ ... | 0471412010 | UBS .......ovviiiiii 72000 |........ 4,978 ... XXX ... . XXX |L
740065107 .. | PRE PAID LEGALSVCSINC .......... . | 041512010 | UBS ... 44000 |........ 1,719 ... XXX ... . XXX |L
740189105 . . | PRECISION CASTPARTS ... . 06/07/2010 |UBS ... [ 15.000 [ ........ 1,588 (... XXX ... CXXX. L.
742718109 .. | PROCTER & GAMBLE CO .. 06/10/2010 [UBS ..o 106.000 | ........ 6,569 |.... XXX... . XXX [L.
743315103 .. | PROGRESSIVE CORP ... 05/11/2010 [UBS ... [ 209.000 | ........ 4250 ... XXX ... CXXX. L.
743410102 .. | PROLOGIS .......... s [05007/2010 | UBS ... 89.000|........ 1,009 |.... XXX ... . XXX [L.
74460D109 . .| PUBLIC STORAGEINC .............. 04/26/2010 {UBS ..o 31.000|........ 2939|.... XXX... . XXX [L.
744573106 .. | PUBLIC SVC ENTERPRISE GROUP INC | ... |04/07/2010| UBS .............ccoueuen|oinnn, 131.000 | ........ 4,004 ... XXX ... CXXX. L.
747525103 .. | QUALCOMMINC ...............c.... ... |05/27/2010| UBS ........ooviiiiii ] e 271.000 | ........ 9,528 | .... XXX ... CXXX. L.
803111103 .. | SARA LEE CORPORATION . . 04/13/2010 [UBS ... [ 487.000 | ........ 6,930 ... XXX ... CXXX. L.
824348106 .. | SHERWIN WILLIAMS CO ... 06/30/2010 |UBS ... [ 75.000 | ........ 5313 [.... XXX ... CXXX. L.
826552101 .. | SIGMA ALDRICHCORP ........ 05/07/2010 |UBS ... [ 41000 ........ 2237 [ .... XXX ... CXXX. L.
828806109 .. | SIMON PROPERTY GROUP INC ........ 06/15/2010 |UBS ... [ 10.000 [ ......... 885(.... XXX ... CXXX. L.
829073105 .. [ SIMPSONMFGINC ................. 05/11/2010 [UBS ... [ 28.000 | ......... 909 |.... XXX ... CXXX. L.
78440X101 .. | SL GREEN REALTY CORP 05/11/2010 [UBS ... [ 26.000|........ 1,650 [.... XXX ... CXXX. L.
832110100 .. | SMITH INTERNATLINC ...... 04/13/2010 |UBS ... [ 99.000 | ........ 4358 [ .... XXX ... CXXX. L.
838518108 .. | SOUTH JERSEY INDUSTRIES ... 06/23/2010 |UBS ... [ 85.000 | ........ 3726(.... XXX ... CXXX. L.
845467109 .. | SOUTHWESTERN ENERGY CO .......[... |04/3/2010|UBS ...........cooevvenen|vnnnn, 148.000 | ........ 6,144 ... XXX ... CXXX. L.
855030102 .. | STAPLESINC ..............c..o..e. ... |05/07/2010 | UBS ........oveiiai] e 442000 | ........ 9596 [.... XXX ... CXXX. L.
85590A401 .. | STARWOOD HOTELS & RESORT COM .| ... |06/15/2010 | UBS .............ccoeuen | vnnnn, 127.000 | ........ 6,104 [.... XXX ... CXXX. L.
863236105 .. | STRAYER EDUCATIONINC .......... 05/10/2010 [UBS ... [ 6.000(........ 1411 ] XXX L. CXXX. L.
875465106 .. | TANGER FACTORY OUTLET CTRS INC 04/12/2010 |UBS ... [ 12,000 [ ......... 517 (... XXX ... CXXX. L.
87612E106 ..| TARGETCORPCORP ............... 04/22/2010 |UBS ... [ 31.000 | ........ 1,784 ... XXX ... CXXX. L.
876664103 .. | TAUBMAN CTRSINC ... 06/30/2010 |UBS ... [ 81.000 | ........ 3,328 ... XXX ... CXXX. L.
902681105 .. [UGICORP ............... 04/14/2010 |UBS ... [ 94.000 | ........ 2476 ... XXX ... CXXX. L.
911312106 .. | UNITED PARCEL SERVICE ... .. 06/08/2010 [ UBS ... [ 135.000 | ........ 7,964 ... XXX ... CXXX. L.
913017109 .. | UNITED TECHNOLOGIES CORP ...... | ... |06/08/2010 [UBS ................cooofvvvnnnns 62.000|........ 3975|.... XXX ... . XXX [L.
92220P105 .. | VARIAN MEDICAL SYSTEMS INC ... ... | 041312010 UBS ..o 135.000 | ........ 7490 (... XXX ... CXXX. L.
92276F100 .. | VENTAS INC REITS | | 0412312010 | UBS ... 84.000|........ 3,947 ... XXX ... CXXX. L.
929042109 .. | VORNADORLTY TR .. oo |04112/2010 [ UBS ... 38.000|........ 3,009(.... XXX... . XXX [L.
931142103 .. | WAL-MART STORES INC ... ... | 041292010 [UBS ... 320.000 | ....... 17183 [.... XXX ... . XXX [L.
949746101 .. | WELLS FARGO & CONEW . ... | 051412010 | UBS ..o et 132000 | ........ 4207 ... XXX ... CXXX. L.
M0861T100 . | ALVARIONLIMITED .......... | F [06/28/2010 [UBS ... e 130.000 | ......... 273, XXX ... CXXX. L.
G0692U109 . | AXIS CAPITAL HOLDINGSLTD ........ F o [04/14/2010 [UBS ... [ 285.000 | ........ 9,085 [.... XXX ... CXXX. L.
654090109 .. | NIDEC CORP ADR SPONSORED ADR . | F |04/22/2010 | UBS ...........coovvuennn | ininn, 115.000 | ........ 2,921 ... XXX ... CXXX. L.
74435K204 . .| PRUDENTIALPLCADR .............. F o [04/23/2010 [UBS ... [ 910.000 | ....... 15570 ... XXX ... CXXX. L.
74975E303 .. | RWE AKTIENGESELLSCHAF-SP ADR .| F |04/23/2010 | UBS ..........coovvveven|ovinnn, 39.000 | ........ 3207 ... XXX ... LXXX. U
89151E109 .. | TOTAL SA-SPONADR ............... F [06/15/2010 [ UBS ..........c.coovveen|vninins 153.000 | ........ 8153 [.... XXX ... . XXX. |U
9099999 Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated) .......................... XXX oo | 591,551 |.... XXX... XXX
9799997 Subtotal - Common Stocks - Partd ... .. ... ... XXX ... ... 591,551 [.... XXX ... XXX
9799998 Summary Item from Part 5 for Common Stocks (N/A to Quarterly) ...t XXX XXX XXX [ XXX XXX XXX XXX XXX XXX XXX Lo XXX . XXX
9799999 Subtotal - CommMON StOCKS ... .. .. ...oveeeanireeannn... XXX .o | 591,551 ... XXX ... |....... 598,556 . 598,556 . XXX
9899999 Subtotal - Preferred and Common Stocks XXX ... ... 591,551 XXX o 598,556 598,556 XXX
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r Prior Year Current Year's Total Book/ Bond Interest/
e Book/ Unrealized Other Than Total Foreign Adjusted Foreign Stock NAIC
i Number Adjusted Valuation  |Current Year's| Temporary Changein | Exchange | Carrying Value | Exchange Realized Total Dividends Designation
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment BJ/AC.V. Changein | atDisposal | Gain(Loss) | Gain (Loss) | Gain (Loss) Received | Maturity | or Market
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13)| BJAC.V. Date on Disposal | on Disposal | onDisposal | During Year Date |Indicator (a)
9999999 Total - Bonds, Preferred and COmmMON StOCKS . ...................coouuuiuieniiin. . S XXX | 2728938 | XXX L [ 2,766,802 ....... 968,569 | ............. ..., (10,719 [ .o | (10719 ..o | 2,744,087 | ... | (15,158) | ....... (15,158) | ....... 44,580 . XXX . |.. XXX.
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues ...............3.

€'6030




sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

E06 Schedule DBPart ASection1 .......c.cviiiiiiiiii ittt e ntnnrnenes
EO7 ScheduleDBPartBSection1 ........coviiiiiiiiiiiiii it e itnernenes
EO8 Schedule DB PartD .........coiiiiiiiiiiiiiii it rnrnenrnnrnenen

QE06, E07, E08



sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
During Current Quarter
Amount | Amount of 6 7 8
of Interest| Interest
Received | Accrued
During | at Current
Rate of | Current | Statement First Second Third
Depository Code | Interest | Quarter Date Month Month Month *

open depositories

JP Morgan Chase, Detroit, MI | Concentration Account .........{............. | [ [ [ ... 79,052,548 ...77,899,622...81,051,379| X X X
0199998 Deposits in ............... 0 depositories that do not exceed the

allowable limit in any one depository (See Instructions) - open depositories .| X X X [... XXX .. [........... || XXX
0199999 Totals - Open Depositories ................................................ XXX XXX oo 79,052,548 |...77,899,622|...81,051,379 | X X X
0299998 Deposits in ............... 0 depositories that do not exceed the

allowable limit in any one depository (See Instructions) - suspended

AEPOSIONIES ... XXX XXX o e XXX
0299999 Totals - Suspended Depositories ....................................... XXX XXX XXX
0399999 Total Cash On Deposit .................................................... XXX XXX o 79,052,548 | ... 77,899,622 ... 81,051,379 | X X X
0499999 Cash in Company's Office ............................ XXX|... XXX | XXX. XXX | XXX
0599999 Total Cash .........................ooo XXX XXX o ... 79,052,548 |...77,899,622 | ... 81,051,379 | X X X

QE09




sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Amount of
Date Rate of Maturity Book/Adjusted Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year

8699999 Total - Cash Equivalents

0130




sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

5256,

32010365001

002 2010

MEDICARE PART D COVERAGE SUPPLEMENT

Net of Reinsurance
For the Quarter Ended June 30, 2010

Document Code: 36!

NAIC Group Code: 4640 NAIC Company Code: 52563
Individual Coverage Group Coverage 5
1 2 3 4 Total
Insured Uninsured Insured Uninsured Cash
1. Premiums Collected ... XXX XXX o
2. Eamned Premiums ... e XXX [ XXX XXX
3. ClaimsPaid....................... XXX ool XXX o
4. ClaimsIncurred ... XXX XXX o] XXX ...
5. Reinsurance Coverage and Low Income Cost Sharing - Claimg
Paid Net of Reimbursements Applied (@) ....................... R} & ¥ R L. | | .- XXX
6. Aggregate PolicyReserves-change ............................ | I W &@ BV B!l | ] XXX o] XXX ...
7. ExpensesPaid ...l L XXX o
8 Expenses Incurred ... XXX ool XXX oo XXX, ...
9 Underwriting Gain or LSS ................ccoooooooeee XXX oo XXX .| XXX.....
10. CashFlowResults .................cccooooiiiiiiiiiiiiiiiiiiiiiii [ XXX | XXX XXX XXXl
(a) Uninsured Receivable/Payable with CMS at End of Quarter: §............... 0 due fromCMS or §.............. 0 due to CMS

QSupp1

5



sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

INDEX TO HEALTH
QUARTERLY STATEMENT

Accounting Changes and Corrections of Errors; Q10, Note 2; Q11
Accounting Practices and Policies; Q5; Q10, Note 1
Admitted Assets; Q2
Bonds; Q2; Q6; Q11.1; Q11.2; QE04; QE05
Bonuses; Q3; Q4; Q8; Q9
Borrowed Funds; Q3; Q6
Business Combinations and Goodwill; Q10, Note 3
Capital Gains (Losses)

Realized; Q4

Unrealized; Q4; Q5
Capital Stock; Q3; Q10, Note 13
Capital Notes; Q6; Q10, Note 11
Caps; QE06
Cash; Q2; Q6; QE08
Cash Equivalents; Q2; Q6; QE09
Claims; Q3; Q4; Q8; Q9
Collars; QEQ7
Commissions; Q6
Common Stock; Q2; Q3; Q6; Q11.1; Q11.2
Cost Containment Expenses; Q4
Contingencies; Q10, Note 14
Counterparty Exposure; Q10, Note 8; QE06; QEQ7
Debt; Q10, Note 11
Deferred Compensation; Q10, Note 2
Derivative Instruments; Q10, Note 8; QSI04; QSI05; QE06; QEQ7
Discontinued Operations; Q10, Note 4
Electronic Data Processing Equipment; Q2
Encumbrances; Q2; QSI01; QEO01
Emergency Room; Q4
Expenses; Q3; Q4; Q6
Extinguishment of Liabilities; Q10, Note 17
Extraodinary Item; Q10, Note 20
Fee for Service; Q4
Foreign Exchange; Q2; Q3; Q5; QSI01; QSI03; QE01; QE02; QE03; QE05
Forwards; QEQ7
Furniture, Equipment and Supplies; Q2
Guaranty Fund; Q2
Health Care Receivables; Q2; Q9; Q10, Note 27
Hospital/Medical Benefits; Q4
Incentive Pools; Q3; Q4; Q8; Q9
Income; Q4; Q5; Q6
Income Taxes; Q2; Q3; Q4; Q5; Q10, Note 9
Incurred Claims and Claim Adjustment Expenses; Q10, Note 24
Intercompany Pooling; Q10, Note 25
Investment Income; Q10, Note 7

Accrued; Q2

Earned; Q2; QSI03

Received; Q6
Investments; Q10, Note 5; Q11.1; Q11.2
Joint Venture; Q10, Note 6
Leases; Q10, Note 15
Limited Liability Company (LLC); Q10, Note 6
Limited Partnership; Q10, Note 6
Long-Term Invested Assets; Q2; QE03
Managing General Agents; Q10, Note 19
Medicare Part D Coverage; QSupp1
Member Months; Q4; Q7
Mortgage Loans; Q2; Q6; Q11.1; QSI01; QE02
Nonadmitted Assets; Q2; Q5; QSI01; QSI03
Off-Balance Sheet Risk; Q10, Note 16
Options; QE06
Organizational Chart; Q11; Q14
Out-of-Area; Q4
Outside Referrals; Q4
Parent, Subisidaries and Affiliates; Q2; Q3; Q10, Note 10; Q11.1
Participating Policies; Q10, Note 28
Pharmaceutical Rebates; Q10, Note 27
Policyholder Dividends; Q5; Q6
Postemployment Benefits; Q10, Note 12
Postretirement Benefits; Q10, Note 12
Preferred Stock; Q2; Q3; Q6; Q11.1; Q11.2
Premium Deficiency Reserves; Q10, Note 29

INDEX



sTATEMENT As oF June 30, 2010 or tHe Health Plan of Michigan, Inc.

INDEX TO HEALTH
QUARTERLY STATEMENT

Premiums and Considerations

Advance; Q3

Collected; Q6

Deferred; Q2

Direct; Q7; Q13

Earned; Q7

Retrospective; Q2

Uncollected; Q2

Unearned; Q4

Written; Q4; Q7
Prescription Drugs; Q4
Quasi Reorganizations; Q10, Note 13
Real Estate; Q2; Q6; QEO01; QSI01
Redetermination, Contracts Subject to; Q10, Note 23
Reinsurance; Q9; Q10, Note 22

Ceded; Q3; Q12

Funds Held; Q2

Payable; Q3

Premiums; Q3

Receivable; Q2; Q4

Unauthorized; Q3; Q5
Reserves

Accident and Health; Q3; Q4

Claim; Q3; Q5; Q8

Life; Q3
Retirement Plans; Q10, Note 12
Retrospectively Rated Policies; Q10, Note 23
Risk Revenue; Q4
Salvage and Subrogation; Q10, Note 30
Servicing of Financial Assets; Q10, Note 17
Short-Term Investments; Q2; Q6; Q11.1; QSI03
Stockholder Dividends; Q5; Q6
Subsequent Events; Q10, Note 21
Surplus; Q3; Q5; Q6
Surplus Notes; Q3; Q5; Q6
Swaps; QE07
Synthetic Assets; QSI04; QSI05
Third Party Administrator; Q10, Note 19
Treasury Stock; Q3; Q5
Uninsured Accident and Health; Q2; Q3; Q10, Note 18
Valuation Allowance; QSI01
Wash Sales; Q10, Note 17
Withholds; Q4; Q8

INDEX.1
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